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Clearing House Procedures The NYSE Liffe Clearing Service

2H.
2H.1
2H.1.1

2HA1.2

2H.2

2H.2.1

THE NYSE LIFFE CLEARING SERVICE

INTRODUCTION

Background

These NYSE Liffe Clearing Service Procedures apply to the clearing services
provided by Liffe Administration and Management (“Liffe”) and the Clearing House
to the Liffe Markets.

NYSE Liffe Clearing Members (“Clearing Members”) must inform themselves fully
of their obligations under the Clearing House Rulebook (the “Rulebook”) and
other relevant documentation, including the Tripartite Clearing Membership
Agreement between the Clearing House, Liffe and the Clearing Member, the
Clearing Membership Agreement between the Clearing House and the Clearing
Member and the terms of any approval required by the Clearing House. Clearing
Member Service Clearing Members should also familiarise themselves with Liffe’s
Rules. .

Please note that both the Rulebook (including these Procedures) and Liffe’'s Rules
are subject to change from time to time. Enquiries regarding these Procedures,
margining, or any other aspects of the operation of the NYSE Liffe Clearing
Service should be directed to the Clearing House Business Operations
Department on +44 (0)20 7426 7689. Enquiries regarding Clearing Member status
should be directed to the Membership Department on +44 (0)20 7426 7627/7023.
Enquiries relating to Liffe’s Rules should be directed to Liffe.

Full details of contact points may be found on the Clearing House website
(hitp:/fwww . Ichclearnet.com).

Interpretation

Capitalised terms used in these Procedures have the meaning set out in the’
Clearing House’s NYSE Liffe Clearing Regulations unless otherwise specified.

Except where otherwise stated, all times shown are London time and the twenty
four hour clock is used.

AGREEMENTS

Clearing Services Management Agreement

Subject to Liffe's requirements a Clearing Member (the “Client Clearing
Member”) may appoint another Clearing Member (the “Manager Clearing
Member’) to perform specific functions, including deliveries, on its behalf. The
Clearing Member, Liffe and the Clearing House must be party to the agreement
whereby the Manager Clearing Member agrees to perform specific functions
detailed in the agreement on behalf of the Client Clearing Member. A Clearing
Member intending to act as a Manager Clearing Member must ensure that it has
authorisation under the Financial Services and Markets Act 2000 and that the
terms of such authorisation are appropriate to and encompass all such functions.

A copy of the relevant management agreement can be obtained from
LCH.Clearnet Limited Membership Department.

LCH.Clearnet Limited © 2009 1 July 2009



Clearing House Procedures The NYSE Liffe Clearing Service

2H.3

2H.4

2H.4.1

FINANCIAL ACCOUNTS

Clearing Member accounts have financial accounts associated with them. These
are, inter alia, used to record cash balances, securities/documentary credits and
non-realised margin. Information contained within Position-keeping accounts is
consolidated into financial accounts, as follows:

Relationship with Position-keeping accounts

CPS Code LCH Code

Trading Account Financial Account

House
Non-segregated client
Segregated client
Segregated client
Local

Default

Market-maker

As specified by the Clearing Member in accordance with Liffe’s requirements
where applicable. '

*Z20o0ronzT
IIT +xO0XIXT

By accepting a trade into a position-keeping account a Clearing Member is also
deemed to be designating that trade for the associated financial account. There is
no facility to change the designation once market contracts have been registered
by Liffe.

Other Financial Accounts

In some cases at the Clearing House's discretion, further financial accounts, used

only to record financial balances, may be opened as follows:

Code
Buffer accounts, used for holding additional deposits B
Buyers’ and Sellers’ security account (segregated business) X
used for certain delivery contracts
Buyers’ and Sellers’ security account (non-segregated 4

business) used for certain delivery contracts
Default Fund Account

Each Clearing Member’'s Default Fund Contribution is held on a separate financial
account. In accordance with the Default Fund Rules this account attracts a rate of
interest at 3 month LIBOR +1%. The Default Fund account code is “F”.

MARGIN

Variation Margin

All open contracis are marked to market daily by the Clearing House in
accordance with Liffe’s Contract Terms or Rules. The official quotation is used as
the market price. Profits or losses are either credited to or debited from Clearing
Members' financial accounts (realised margin) or they form non-realised
contingent liabilities or credits.

LCH.Clearnet Limifed © 2009 2 July 2009



Clearing House Procedures The NYSE Liffe Clearing Service

2H.4.1.1

2H4.1.2

2H4.1.21

2H.4.1.2.2

2H4.1.3

2H41.4

2H4.1.5

Realised Margin

Realised margin is the calculated profit or loss arising from a comparison between
the value of open positions at the relevant official quotations with the value of
positions recorded in CPS - i.e. the trade price for new trades and the previous
day’s official quotation for other positions. Variation margin for the following types
of contract is realised into postings to Clearing Members’ financial accounts:

. All futures contracts which are open, i.e. not delivery contracts
. All non-equity option contracts.
Non-Realised Variation Margin

Non-realised variation margin is calculated with reference to the original trade or
delivery price and the relevant official quotation. Non-realised variation margin is
applicable during the delivery cycle on result of options equity deliveries.

Contingent Variation Margin

Contingent variation margin is calculated with reference to the official quotation at
which a contract went to delivery and the underlying asset value or the next
nearest futures delivery month official quotation, dependent on the terms of the
Contract or these Procedures. Contingent variation margin is calculated for Liffe
contracts which are subject to delivery of an underlying asset.

Option Variation Margin

Applicable to Liffe equity options; as premium is paid up front, option variation
margin is the value of unexpired options, calculated with reference to the official
quotation. Bought and sold options generate credit and debit option variation
margin respectively. For Liffe equity options, option variation margin is referred to
as Net Liquidating Value.

Initial Margin

Separate initial margin calculations are performed for a Clearing Member's house
“H" and client “C” accounts. Liffe accounts are margined net, meaning that if long
and short positions are held in the same delivery month/prompt date for futures, or
the same series for options, initial margin is charged on the net position.

Initial Margin Parameters

Initial margin parameters are set by Liffe in line with minimum requirements
notified by the Clearing House. However, in accordance with the Regulations, the
Clearing House retains the right at its discretion to vary the rates for the whole
market or for a Clearing Member's house and/or client accounts.

Clearing Members will be notified by Liffe of alterations to initial margin parameters
no later than the day before calls are made based on the new rates.

Intra-day Margin Calls
Liffe is entitled to make additional margin calls for payment the same day (intra-

day margin calls) where it considers necessary. Intra-day margin calls will be
made via the Protected Payments System.

LCH.Clearnet Limited © 2009 3 July 2009
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2H.4.16

2H.4.1.6.1

2H.5

2H.5.1.1

Calculation of Initial Margin
London SPAN

Initial margins are re-calculated at the close of each business day using the
London SPAN algorithm, which is an adaptation of the SPAN method developed
by the Chicago Mercantile Exchange®.

For full details of how London SPAN calculates margins, reference shouid be
made to the SPAN technical information package (available from the
LCH.Clearnet Limited Risk Department +44 (0)20 7426 7520). Technical
questions should be directed to LCH.Clearnet Limited Service Desk +44 (0)20
7426 7200

* The Chicago Mercantile Exchange (CME) permitted the Clearing House to
adapt the CME specifications for SPAN to produce London SPAN, which
meets the particular requirements of the London futures and options
markets. ‘SPAN [TM] ®’ is a registered trademark of the CME. The CME
assumes no liability in connection with the use of SPAN or London SPAN
by any person or entity.

1. Full extent of the decimal places is used in the margin calculation
2. The margin result is rounded to the nearest penny .5 being rounded up

3.  For stocks traded on the London Stock Exchange SETS System the
bid/offer spread is not used.

SETTLEMENT
Cash Settlement

Cash settlement is a final settlement derived from the difference between the
expiry price or Exchange Delivery Settlement Price (EDSP) and the previous
business day’s official quotation or such other quotation as is specified in the
relevant Liffe’'s Rules or, in the case of Event Protection Contracts, the Exchange
Final Settlement Price as is specified in the Liffe’s Rules. This is debited from or
credited to Clearing Members’ financial accounts.

This applies to the following contracts:

Liffe

Three Month Euribor

Three Month Euro Libor
Three Month Short Sterling
Three Month Euro Swiss Franc
Three Month Euroyen (Tibor)
Three Month Euroyen (Libor)
2 Year US Dollar Swapnote
5 Year US Dollar Swapnote
10 Year US Dollar Swapnote
2 Year Euro Swapnote

5 Year Euro Swapnote

10 Year Euro Swapnote
FTSE Eurotop 100 index

LCH.Clearnet Limited © 2009 4 July 2009
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2H.5.1.2

2H.51.3

2H.51.4

2H.5.1.5

Liffe

FTSE Eurotop 300

MSCI Euro

MSCI Pan Euro

FTSE 100 Index

FTSE 250 Index

FTSE 100 Index Option (American Style)

FTSE 100 Index (European Style)

Cash Settled Commodity Swaps (Coffee, Cocoa and White Sugar)
Cash Settled Commodity Options (Coffee, Cocoa and White Sugar)
FTSE 100 FLEX Option (European Style)

Event Protection Contract in relation to iTraxx Europe

Event Protection Contract in relation to iTraxx Europe HiVol

Event Protection Contract in relation to iTraxx Europe Crossover

Delivery

Contracts remaining open at expiry are settled by physical delivery of the
underlying at the settlement price, EDSP as determined by the relevant Contract
Terms.

This applies to the following contracts:

Liffe

Euro Bund Cocoa

Euro BTP Coffee 5 tonne

Long Gilt Coffee 10 tonne

Five Year Gilt White Sugar

Equity contracts arising from:- exercised equity options, Wheat

universal stock futures contracts (physical delivery) or Stock | Barley

Contingent Trades Raw Sugar
Options

Option premiums are settled in one of two ways: futures-style or up-front.
Futures-style

Variation margin is realised throughout the life of the option. On exercise or at
expiry the premium (calculated with reference to the prevailing official quotation) is
debited from the buyer's financial account and credited to the seller’s financial
account.

Futures-style settlement applies to Liffe non-equity options.

Up-front

The traded premium is debited from the buyer’s financial account, and credited to
the seller’s financial account, on the business day after the day of trade.

Up-front settlement applies to Liffe equity options.

LCH.Clearnet Limited © 2009 5 July 2009
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2H.6

2H.7

2H.7.1

2H.7.2

2H.8

2H.9
2H.9.1

2H.9.1.1

OFFICIAL QUOTATIONS

Official quotations are based on ‘closing settlement prices’, ‘closing quotations’ or
‘closing prices’ and are supplied by Liffe at the close of business each day.
Should Liffe fail to determine official quotations, settlement prices or exchange
rates, the Clearing House will itself determine these as necessary. This will be
done at the Clearing House’s discretion and be announced as soon as possible.

DELIVERY AND TENDERS
Overview

A Clearing Member with an open sale contract has the right to make delivery
during the times and in the manner stipulated in Liffe’s Rules.

A Clearing Member who is the seller must deliver the relevant asset underlying the
contract to the Clearing House and the Clearing Member who is the buyer must
pay the Clearing House against receipt of the asset. The specific procedures for
each contract differ and they are detailed in these procedures.

When making delivery, Clearing Members must be fully conversant with these
Procedures and Liffe's Rules (including, where appropriate, Contract Terms,
Administrative Procedures, Clearing Member circulars and Exchange notices).

Delivery to and from Persons other than Members

Where Liffe's Rules permit a Clearing Member may appoint another Clearing
Member to undertake delivery administration.

Where Liffe’'s Rules permit a Clearing Member may appoint transferor(s) to deliver
and transferee(s) to take delivery in fulfilment of specific contracts. Under all
circumstances the Clearing Member remains principal to the delivery contract; any
other persons making or taking delivery do so on behalf of the Clearing Member.

INVOICING BACK

Where invoicing back of a Clearing Member’'s open contracts is to be performed
according to the provisions of the Liffe Rulebook or the Liffe Rules, the Clearing
House will produce the appropriate invoice(s) and credit note(s).

Accounts will be made up by the Clearing House in such a manner as it considers
appropriate in such circumstances.

COMMODITY DELIVERIES

GENERAL INFORMATION

Physical Deliveries

The following general conditions apply to deliveries of cocoa, coffee, white sugar,
raw sugar and wheat.

Clearing Members with open positions at the cessation of trading are obliged to
make or take delivery.

LCH.Clearnet Limited © 2009 6 July 2009
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2H.9.1.2

2H.9.1.3

2H9.1.4

2H.9.1.5

2H9.1.6

These procedures should be read in conjunction with Liffe Rules and regulations,
the Rulebook and CPS user guide, all of which may be subject to change.

In the event of conflict between these procedures and the Liffe Rules, the latter
shall take precedence.

Clearing Members must make themselves fully aware of their obligations under
the relevant contracts.

Enquiries concerning these procedures shoUId be directed to LCH.Clearnet
Business Operations.

Delivery Documentation

Clearing Members must submit delivery documentation by hand to the Post Room
of LCH.Clearnet Limited at Aldgate House, addressed “Urgent, for the attention
of Business Operations”.

Where this section of the procedures specifies that a Clearing Member shall send
delivery documentation to LCH.Clearnet by means of fax transmission but
transmission facilities are not available, then such documentation must be
delivered by hand, addressed as above.

Authorised Signatories - Appendix 5.1A

If applicable, Clearing Members must ensure that the tender and delivery
documentation is signed by an authorised member of their staff. Alterations to
tender and delivery documentation must be initialled by the person who originally
signed the altered document or the documents and alterations must be re-signed.

Clearing Members must submit a list of authorised signatories to the Clearing
House (see Appendix 2H.1). It is the Clearing Member’s responsibility to ensure
that the information contained in the form is accurate.

“Buyers” and “Sellers”

Throughout these delivery procedures the term “Buyer” is used to refer to the
buying Clearing Member and “Seller” to the selling Clearing Member.

Alternative Delivery Procedures: White Sugar and Raw Sugar
This Section 2H.9.1.5 applies to deliveries of white sugar and raw sugar.

In the event that the Seller agrees with the Buyer (to whom the Seller’'s tender is
allocated by the Clearing House) to make delivery other than as specified in Liffe’'s
Rules and regulations, both parties must advise the Clearing House by fax of their
agreement. The Clearing House will liquidate the contracts at the agreed
settlement price, in fulfilment of all its obligations under the delivery contract.

Clearing Member Accounts

No offset is allowed for either physical delivery or financial settlement between
Clearing Members’ house and client accounts or between tender and cover
accounts. Separate delivery documentation (Seller's Notice of Tender etc) is
required for house and client accounts.

LCH.Clearnet Limited © 2009 7 July 2009



Clearing House Procedures The NYSE Liffe Clearing Service

2H.9.1.7 Liffe Guardian

Liffe Guardian is an electronic grading and delivery system which is used in the
process of making and taking delivery of cocoa and coffee 10 tonne warrants.
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2H.10 COCOA

2H.10.1  Delivery Specification

2H.10.1.1 Quality
Deliverable cocoa means cocoa of a growth and quality as defined in Liffe’s Rules.
2H.10.1.2 Price

The price at which the cocoa is delivered is the official quotation (see section
2H.6) on the business day immediately preceding the day of tender.

2H.10.1.3 Scope

Cocoa shall be delivered from a nominated warehouse as defined in Liffe’s Rules.

2H.10.2  Delivery Timetable

DAY o o|mMmE . | UACTION
SELLERS BUYERS
Notice Day By 10:00 All Clearing Members | All Clearing
perform position Members perform
maintenance. position
maintenance.
Remaining open Remaining open
positions automatically | positions
become delivery automatically
contracts. become delivery
contracts.
Sellers must input Buyers who will be
Delivery Notices via taking delivery must
Liffe Guardian. input position
notices via Liffe
Guardian.
After * HIT report available *HIT report available
10:00 . 1 on CPS. on CPS.

First allocation of
Cocoa to Buyers by
the Clearing House.
(Buyers are not
informed of the
allocation details at
this time) unless
there are no
conversions to be
made.
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SELLERS BUYERS

By 16:00 The Clearing House
may direct sellers to
convert Bulk (BDU) or
Large (LDU) delivery
units into Large (LDU)
or Standard (SDU)
delivery units.

The exchange will be
notified of these
directions.

After Sellers can obtain
16:00 details of the lots to be
converted via Liffe
Guardian.

First Business Day | By 12:00 Sellers who have been
after the Notice directed to convert
Day must give notice to the
Clearing House via
Liffe Guardian that
either:

- they will comply
with the
conversion as
instructed

or

- they will convert
alternative delivery
units, and provide
details of those
units

or

- they will provide
substitute delivery
units, and give
details of those
units.

By 16:00 Second allocation of
Cocoa to Buyers by
the Clearing House.
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LIFFE Deliveries — Cocoa

DAY - |TIME | ACTION .~
SELLERS BUYERS
The Clearing House The Clearing House
makes the following makes the following
available to Sellers: available to Buyers:
- Account Sale - Invoice report
report available via available via
Liffe Guardian. Liffe Guardian.
- Warrant Delivery - Delivery details
Instructions report available to
available via Liffe view via Liffe
Guardian. Guardian.
- Delivery details
available to view
via Liffe Guardian.
Note: Account Sales and Invoices in respect of
any delivery units that are subject of a direction
to convert are provisional only at this stage.
First Business Day | Prior to or | Sellers who have been
prior to the by 10:00 directed to convert
Settlement Day Large Delivery units
(LDU) must give notice
to the Clearing House
that:
- they have _
complied with the
conversion as
instructed.
and
- arranged for the
warehousekeeper/
s to provide
updated delivery
details in respect
of the converted
delivery units.
By 16:00 Where necessary the | Where necessary
hours Clearing House makes | the Clearing House
the following available | makes the following
to Sellers: availabie to Buyers:
- Final Account Sale | - Final Invoice
report available via report available
Liffe Guardian. via Liffe
- Warrant Delivery Guardian.
Instructions report | - Delivery details
available via Liffe available to view
Guardian. via Liffe
- Delivery details Guardian.
available to view
via Liffe Guardian.
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LIFFE Deliveries — Cocoa

Settlement Day

(BDU) must give notice
to the Clearing House
that:

- they have
complied with the
conversion as
instructed

and

- arranged for the
warehousekeeper/s
to provide updated
delivery details in
respect of the
converted delivery
units

or

- they are unable to
complete conversion
in time and wish to
apply for an
extension to
conversion.

DAY - |TME | . ACTION .
SELLERS BUYERS
Settlement Day By 10:00 The Clearing House
debits Buyers.
By 12:00 Sellers deliver to the
Clearing House clean
bearer warrants.
After The Clearing House The Clearing House
12:00 credits Sellers. makes the warrants
available for Buyers
to collect.
First Business Day | Prior to or | Sellers who have been
prior to the by 10:00 directed to convert
Conversion Bulk Delivery units

The Clearing House
inform Buyers and
the Exchange where
a Seller has applied
for an extension to
conversion.

The Clearing House and the Exchange will
determine if an extension is to be granted. The
Clearing House will inform the Seller and
Buyer if an extension to the Extended
Conversion Settlement Day has been granted.

LCH.Clearnet Limited © 2009
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LIFFE Deliveries —~ Cocoa

SELLERS BUYERS
By 16:00 | Where necessary the Where necessary
hours Clearing House the Clearing House
makes the following | makes the
available to Sellers:- | following available
Finai Account to Buyers:
Sale report available
via Liffe Gua.rdlan. - Final Invoice
- Warrant Delivery report available
Instructions report via Liffe
available via Liffe Guardian.
Gugrdlan. . - Delivery details
- Delivery details available to
available to view via view via Liffe
Conversion By 10:00 The Clearing
Settlement Day House debits
Buyers.
By 12:00 Sellers deliver to the
Clearing House clean
bearer warrants.
After The Clearing House The Ciearing
12:00 credits Sellers. House makes the
warrants available
for Buyers to
collect.
First Business Day | Prior to or | Sellers who have been
prior to the by 10:00 directed to convert Bulk
Extended Delivery units (BDU)
Conversion must give notice to the
Settlement Day Clearing House that:
- they have complied
with the conversion
as instructed
and
- arranged for the
warehousekeeper(s)
to provide updated
delivery details in
respect of the
converted delivery
units
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SELLERS BUYERS
By 16:00 Where necessary the Where necessary
hours Clearing House makes the Clearing House
the following available to | makes the
Sellers:- Final following available
Account Sale report to Buyers:
aVa”abIe Via Llffe - Final |nvoice
Guardian. report
- Warrant Delivery available via
Instructions report Liffe Guardian.
available via Liffe - Delivery
Guardian. details
- Delivery details available to
available to view via view via Liffe
Liffe Guardian. Guardian.
Extended By 10:00 The Clearing
Conversion House debits
Settlement Day Buyers.

By 12:00 | Sellers deliver to the
Clearing House clean
bearer warrants.

After The Clearing House The Clearing
12:00 credits Sellers. House makes the
warrants available
for Buyers to
collect.

On the Tenth By 17:00 The Buyer will be
Business Day after deemed to have
the Settlement Day accepted each
delivery unit that
has been received

or

the Seventh
Business Day after
either:

- the Conversion
Settlement Day

or

- the Extended
Conversion
Settiement Day

(*) HIT  the CPS Delivery/Exercise report $HIT, Option 3 of TRS
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2H.10.3

2H.10.3.1

2H.10.3.2

Delivery Procedures

Cocoa delivery months cease trading at 12:00 hours eleven business days prior to
the last business day of the delivery month. Sellers tenders must be submitted by
10:00 hours the following day (Notice Day).

Notice Day
By 10:00 hours

All deliverable positions are based on Clearing Member positions at cessation of

trading of the previous. business day. Only positions traded in the deliverable -
month by the end of the previous business day can be settled or transferred to

avoid delivery or to establish a deliverable position. Clearing Members must

ensure that all settlements and transfers are completed via CPS by the 10:00

hour’s deadline.

Clearing Members with a deliverable short position must submit the details of the
lots to be delivered via Liffe Guardian.

Sellers Delivery Notices may be deleted by Clearing Members via Liffe Guardian.
Clearing Members with buying positions must submit to the Clearing House a
Buyers Position Notice via Liffe Guardian which should give details of the ‘shape’
of the positions that are required for delivery.

After 10:00 hours

The HIT report is made available via CPS, informing Buyers of the number of lots
allocated.

By 16:00 hours

The Clearing House may direct sellers fo convert Bulk (BDU) or Large (LDU)
delivery units into LDU’s or Small (SDU) delivery units.

After 16:00 hours

The details of the BDU and LDU that require conversion are available to the Seller
via Liffe Guardian.

First Business Day after the Notice Day
By 12:00 hours

Selling Members who have received a direction to convert must provide the
Clearing House via Liffe Guardian with a notice stating that they will either:

convert as instructed
convert alternative units

substitute the required delivery units for replacement units of the same size and
thus avoid the need for conversion.
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2H.10.3.3

2H.10.3.4

In the cases where different delivery units will be converted, the alternate units
proposed for conversion must both match the Clearing House’s requirements to
fulfil delivery to buyers and must be of an equivalent or better quality.

By 16:00 hours

The Clearing House allocates the delivered cocoa to Buyers and makes available
via Liffe Guardian, to both Buyers and Sellers the Invoice and Account Sale (or
Provisional Invoice and Account Sale) for each delivery unit. At the same time the
Clearing House also makes available to Sellers via Liffe Guardian the Warrant
Delivery Instruction report which details the order in which warrants must be
presented on the Settlement Day.

First Business Day prior to the Settlement Day
Prior to or by 10:00 hours

Selling Members who have received a direction to convert LDU must provide the
Clearing House with a notice stating that they have:

completed the conversion as instructed

and arranged with the warehousekeeper/s to provide Liffe Guardian with details of
the delivery units arising from the conversion.

By 16:00 hours

The Clearing House makes available via Liffe Guardian, to both Buyers and
Sellers the Final Invoice and Account Sale for each converted delivery unit. At the
same time the Clearing House also makes available to Sellers via Liffe Guardian
the Warrant Delivery Instruction report which details the order in which warrants
must be presented on the Settlement Day. Delivery details are also made
available to Buyers and Sellers via Liffe Guardian.

First Business Day prior to the Conversion Settlement Day
Prior to or by 10:00 hours

Selling Members who have received a direction to convert BDU must provide the
Clearing House with a notice stating that they:

have completed the conversion as instructed

and, arranged with the warehousekeeper/s to provide Liffe Guardian with details of
the delivery units arising from the conversion.

or

give notice that they have been unable to complete the conversion in time. They
must request an extension to the period allowed for conversion and must provide
information supporting the reasons for the conversion having not been completed.

The Clearing House and the Exchange will determine whether an extension is to
be granted. The Clearing House will inform the Buyer and the Seller where this
has been permitted.
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2H.10.3.5

2H.10.3.6

By 16:00 hours

The Clearing House makes available via Liffe Guardian to both Buyers and Sellers
the Final Invoice and Account Sale for each converted delivery unit under. At the
same time the Clearing House also makes available to Sellers via Liffe Guardian
the Warrant Delivery Instruction report which details the order in which warrants
must be presented on the Conversion Settlement Day. Delivery details are also
made available to Buyers and Sellers via Liffe Guardian.

First Business Day prior to the Extended Conversion Settlement Day
Prior to or by 10:00 hours

Sellers who have received a direction to convert BDU must provide the Clearing
House with a notice stating that they:

have completed conversion as instructed.

and, arranged with the warehousekeeper/s to provide Liffe Guardian with details of
the delivery units arising from the conversion.

By 16:00 hours

The Clearing House makes available via Liffe Guardian to both Buyers and Sellers
the Final Invoice and Account Sale for each converted delivery unit. At the same
time the Clearing House also makes available to Sellers via Liffe Guardian the
Warrant Delivery Instruction report which details the order in which warrants must
be presented on the Extended Conversion Settlement Day.

Delivery details are also made available to Buyers and Seliers via Liffe Guardian.

Settlement Day, Conversion Settlement Day and Extended Conversion
Settlement Day -

The Sefttlement day is the last business day of the delivery month. The
Conversion Settlement Day is ten business days after the Settlement Day. The
Extended Conversion Settlement Day is ten business days after the Conversion
Settlement Day.

On each of these days:
By 10:00 hours

The Clearing House receives payment from the Buyers, as detailed on the
Invoices.

By 12:00 hours

The Seller must deliver to the Clearing House the warrant(s) as listed on the
Warrant Delivery Instruction report for the relevant Settlement Day. Warrants
should be presented to the Clearing House in the order listed on this report.

After 12:00 hours

The Clearing House makes payment to the Sellers, as detailed on the Account
Sales.
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2H.10.3.7

2H.10.3.8

2H.10.3.9

The Clearing House makes the warrants available for Buyers to collect.
Allocation of Cocoa

The Clearing House allocates cocoa to Buyers on the basis of meeting the
requirements of the Buyers Position Notices. No account is taken of any other
attributes of the cocoa when allocation is made.

Invoice and Account Sale Calculation

The amount due to Sellers from Buyers (in respect of the cocoa deliveries) is
calculated in accordance with Liffe’'s Rules. The calculation may take into
account, as appropriate, allowances for growth, quality, deficit or surplus of weight,
and any other allowance that may apply from time to time.

The Clearing House makes the Invoice or Provisional Invoice (for Buyers) and the
Account Sale or Provisional Account Sale (for Sellers) available as soon as
possible after completion of the cocoa allocation.

Substitution to avoid Conversion

A Seller may, in accordance with Liffe’s Rules, in place of performing a
conversion, substitute a delivered unit via Liffe Guardian by no later than 16:00
hours on the first business day after the Notice Day provided that the substitution
meets the requirements of the Clearing House to facilitate delivery.

2H.10.3.10 Substitution of Delivery Unit

A Seller may, in accordance with Liffe’s Rules substitute a Delivery Unit with the
Buyer's prior consent (or in the case of dispute, if ordered to do so by the Liffe
Board), by instructing the Clearing House via Liffe Guardian by no later than
17:00 hours on the tenth business day following the Settlement Day or the
seventh business day after either the Conversion Settlement Day or the Extended
Conversion Settlement Day.

As part of the processing of such substitution, the Clearing House will make a
Substitution Invoice or Account Sale available to the Buyer and Seller respectively.

If the Buyer does not consent to such a substitution, then the Seller remains
obliged to make delivery in accordance with the original tender. If the Seller fails
to make delivery against the original tender then the Seller will be in default in
performance under Liffe’s Contract Terms.

2H.10.3.11 Adjustment of Invoice and Account Sale Values

2H.10.4

A Buyer or Seller may, in accordance with Liffe’'s Rules request an adjustment to
the delivery value, calculated by the Clearing House, via Liffe Guardian by no
later than 17:00 hours on the tenth business day following the Settlement Day or
the seventh business day after either the Conversion Settlement Day or the
Extended Conversion Settlement Day. The appropriate documentation supporting
the adjustment request should also be included.

Documentation Summary

The following summary sets out information that must be supplied to the Clearing
House in addition to standard details such as Clearing Member name, mnemonic,
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2H.10.41

2H.10.4.2

2H.10.4.3

2H.10.4.4

sub account (house or client) etc. In all cases these details must be completed in
full.

Delivery Confirmation/Completion Notice - Appendix 2H.2

The Seller must submit to the Clearing House a completed Delivery Confirmation/
Completion Notice by the time stated in the Contract Terms and Administrative
Procedures. It must be completed in full and provide the following details in
respect of each lot converted:

Port ID - the three letter code for the port in which the cocoa is stored;

Warehouse ID - the three letter code for the warehouse in which the cocoa is
stored;

Shed ID - the three letter and three number code for the shed in which the cocoa
is stored;

New Warrant Number - the new warrant reference number in full, replicating all
dots, dashes and spaces.

Warrant - Appendix 2H.3

A tender may not be made unless, the rent and fumigation charges have been
written up by the warehousekeeper to at least the Settlement Day. In the event of
there being a notice to convert a delivery unit then charges must be written up to
the Conversion Settlement Day or the Extended Conversion Settlement Day as
appropriate.

The warrant delivered to the Clearing House by the Seller must be free of all liens
and must be drawn to the order of the bearer.

Provisional Invoice and Account Sale, Invoice and Account Sale - Appendix
2H.4 to 2H.7

The Clearing House provides Buyers with Invoices and Sellers with Account
Sales. A separate document is issued in respect of each lot and is made available
via Liffe Guardian. Provisional Invoices and Accounts Sales are issued where a
delivery unit is the subject of an instruction to convert.

Warrant Delivery Instructions Report - Appendix 2H.8

The Clearing House provides Sellers with a Warrant Delivery Instructions Report.
This report contains ali warrant(s) due for delivery for a relevant Settlement Day
and the order in which they should be presented. This report is made available via
Liffe Guardian.

LCH.Clearnet Limited © 2009 19 July 2009



Clearing House Procedures Liffe Deliveries - Coffee — 10 tonne

2H.11 COFFEE - 10 tonne

2H.11.1 Delivery Specification
2H.11.1.1 Quality

Deliverable coffee means coffee of a growth and quality as defined in-Liffe’s Rules.
2H.11.1.2 Price

The price at which the coffee is delivered is the official quotation (see section
2H.6) on the business day immediately preceding the day of tender.

2H.11.1.3 Scope

Coffee shall be delivered from a nominated warehouse as defined in Liffe’s Rules.

2H.11.2 Delivery Timetable

‘DAY ofTME | . 0 ACTION
SELLERS BUYERS

Tender day | By 12:00 | All Clearing Members All Clearing Members

(excluding perform position perform position

last tender maintenance. maintenance.

day)

Sellers who wish to tender
input Delivery Notices via
both CPS and Liffe

Guardian.
After * HIT report available on | * HIT report available on
12:00 CPS. ' CPS.
Coffee allocated to Buyers
by the Clearing House.
The Clearing House The Clearing House
makes the following makes the following
available to Sellers: available to Buyers:
- Account Sale report - Invoice report available
available via Liffe via Liffe Guardian.
Guardian. - Delivery details
- Warrant Delivery available to view via
Instructions report Liffe Guardian.
available via Liffe
Guardian.

- Delivery details
available to view via
Liffe Guardian.
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DAY . |TME | ~ ACTION
SELLERS BUYERS
Last tender | At 12:30 | Trading ceases. Trading ceases.
day/last
trading day
By 14:30 | All Clearing Members Ali Clearing Members
perform position perform position
maintenance. Remaining | maintenance. Remaining
open positions open positions
automatically become automatically become
delivery contracts. delivery contracts.
Sellers submit Delivery
Notices via Liffe Guardian.
After * HIT report available on | * HIT report available on
14:30 CPS. CPS.
Coffee allocated to Buyers
by the Clearing House.
The Clearing House The Clearing House
makes the following makes the following
available to Sellers: available to Buyers:
- Account Sale report - Invoice report available
available via Liffe via Liffe Guardian.
Guardian. - Delivery details
- Warrant Delivery available to view via
Instructions report Liffe Guardian.
available via Liffe
Guardian.
- Delivery details
available to view via
Liffe Guardian.
Settlement | By 10:00 The Clearing House debits
Day Buyers.
By 12:00 | Sellers deliver to the
Clearing House clean
bearer warrants.
After The Clearing House The Clearing House
12:00 credits Sellers. makes the warrants
available to Buyers.
(YHIT  the CPS Delivery/Exercise report $HIT, Option 3 of TRS

2H.11.3

Delivery Procedures

Coffee delivery months cease trading at approximately 12:30 hours on the last
business day of the delivery month. Sellers may submit a tender by 12:00 hours
on any business day during the delivery month (excluding the last trading day
when the tender must be submitted by 14:30 hours).

LCH.Clearnet Limited © 2009

21

July 2009




Clearing House Procedures . LIFFE Deliveries — Coffee — 10 tonne

2H.11.3.1

2H.11.3.2

Tender Day - (Except for Last Trading Day see 2H.11.3.2)
By 12:00 hours

All deliverable positions are based on Clearing Members’ positions at the close of
business on the previous business day (with the exception of the last business
day). Only positions traded in the deliverable month by the end of the previous
business day can be settled or transferred, to avoid delivery or establish
deliverable positions. Clearing Members must ensure that all settlements and
transfers are completed via CPS by the 12:00 hours deadline.

On each business day during the delivery month a Seller may input a delivery
notification via CPS. Clearing Members submitting a delivery notification to CPS
must also submit via Liffe Guardian the details of the iots to be tendered.

Tender notifications may be deleted by Clearing Members.

Submission of a delivery notification to CPS without the corresponding input to
Liffe Guardian (or vice versa) will not constitute valid notification of Tender to the
Clearing House.

After 12:00 hours

The HIT report is made available on CPS, informing Buyers of the number of lots
allocated.

The Clearing House allocates the tendered coffee to Buyers and makes available
via Liffe Guardian to both Buyers and Sellers the invoice and Account Sale details
for each lot. At the same time the Clearing House also makes available to Sellers
via Liffe Guardian the Warrant Delivery Instructions report which details the order
in which warrants must be presented on the Settlement Day.

Last Tender Day/Last Trading Day

At 12:30 hours

Trading ceases.

By 14:30 hours

Clearing Members must ensure that all assignments, settlements and transfers are
completed via TRS and CPS by the 14:30 hour’'s deadline. Clearing Members

with open positions in the expired delivery month are obliged to make or take
delivery.

Sellers holding open positions must submit via Liffe Guardian the details of the lots
to be tendered.

Tender notifications may be deleted by Clearing Members.
Sellers are not required to give notification via CPS.
After 14:30 hours

The HIT report is made available on CPS informing Buyers of the final number of
lots allocated.
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2H.11.3.3

2H.11.34

2H.11.3.5

2H.11.36

The Clearing House allocates the tendered coffee to Buyers and makes available
via Liffe Guardian to both Buyers and Sellers the Invoice and Account Sale details
for each lot. At the same time the Clearing House also makes available to Sellers
via Liffe Guardian the Warrant Delivery Instruction report, which details the order
in which warrants must be presented on the Settlement Day.

Allocation of Coffee

The Clearing House allocates coffee to Buyers on a pro-rata basis. No account is
taken of any other attributes of the coffee when allocation is made.

Invoice and Account Sale Calculation

The amount due to Sellers from Buyers (in respect of coffee deliveries) is
calculated in accordance with Liffe's Rules. The calculation may take into
account, as appropriate, allowances for growth, quality, deficit or surplus of weight,
rent paid or due, and any other allowance that may apply from time to time.

The Clearing House makes the Invoice (for Buyers) and the Account Sale (for
Sellers) available as soon as possible after completion of the coffee allocation on
the tender day.

Settlement Day

The Settlement Day is the business day (or the next business day in the case of a
Bank Holiday or a day declared a non-business day by Liffe) which is fourteen
days after the tender day.

By 10:00 hours

The Clearing House receives payment from Buyers, as detailed on the Invoices.
By 12:00 hours

The Seller must deliver to the Clearing House a warrant(s) as listed on the
Warrant Delivery Instructions Report for the relevant tender day. Warrants should
be presented to the Clearing House in the order listed on this report. Warrants for
‘split lots’ should be securely attached together.

After 12:00 hours

The Clearing House makes payment to Sellers, as detailed on the Account Sales.
The Clearing House makes the warrants available for Buyers to collect.

Early Take Up

A Buyer may take up warrants prior to the due Settlement Day, by instructing the
Clearing House via Liffe Guardian by 716:00 hours on the business day prior to the

business day on which the Buyer wishes to take up and pay for warrants.

The Clearing House processes the early take up, and makes an Early Take Up
Invoice or Account Sale available to the Buyer and Seller respectively.
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2H.11.3.7

2H.11.3.8

2H114

2H.11.41

2H.11.4.2

2H.11.4.3

Substitution of Tenders

A Seller may, in accordance with Liffe’s Rules substitute a tender with the Buyer's
prior consent (or in the case of dispute, if ordered to do so by the Liffe Board), by
instructing the Clearing House via Liffe Guardian by no Ilater than 17:00 hours on
the seventh business day following the Settlement Day.

As part of the processing of such substitution, the Clearing House will make a
Substitution Invoice or Account Sale available to the Buyer and Seller respectively.

if the Buyer does not consent to such a substitution, then the Seller remains
obliged to make delivery in accordance with the original tender. If the Seller fails
to make delivery against the original tender then the Seller will be in default in
performance under Liffe’'s Contract Terms.

Adjustment of Invoice and Account Sale Values

A Buyer or Seller may, in accordance with Liffe’s Rules request an adjustment to
the tender value, calculated by the Clearing House, via Liffe Guardian by no later
than 17:00 hours on the seventh business day following the Settlement Day. The
appropriate documentation supporting the adjustment request should also be
included.

The Clearing House processes the adjustment, and makes an Adjustment Invoice
or Account Sale available to the Buyer and Selier respectively.

Documentation Summary

The following summary sets out information that must be supplied to the Clearing
House in addition to standard details such as Clearing Member hame, mnemonic
and sub account (house or client) etc. In all cases these details must be
completed in full.

Warrant — Appendix 2H.9

A tender may not be made unless the rent has been written up by the
warehousekeeper to at least the last day of the month prior to the delivery month
and the warrant is immediately available in London.

The warrant delivered to the Clearing House by the Seller must be free of all liens
and must be drawn to the order of the bearer.

Invoice and Account Sale — Appendix 2H.10 and 2H.11

The Clearing House provides Buyers with Invoices and Sellers with Account
Sales. A separate document is issued in respect of each lot.

Early Take Up, Substitution and Adjustment Invoices and Account Sales are
identical to the original Invoices and Account Sales except the title reflects why
they have been produced, and the information, that has changed.

Warrant Delivery Instructions Report — Appendix 2H.12
The Clearing House provides Sellers with a Warrant Delivery Instructions Report.

This report contains all warrant(s) due for delivery for a relevant Settlement Day
and the order in which they should be presented.
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2H.12
2H.12.1

2H.12.1.1

2HA12.1.2

2H12.1.3

2H.12.1.4

2H.12.2

WHITE SUGAR

Delivery Specification

Quality

Deliverable white sugar means sugar of an origin and quality as defined in Liffe’s
Rules.

Price

The Exchange Delivery Settlement price at which white sugar contracts are
delivered for a particular delivery month shall be calculated by exchange officials
on the Last Trading Day as defined in Liffe’'s Rules.

Scope

White sugar contracts are for the sale and delivery of white beet or cane crystal
sugar or refined sugar, in bags, of any origin of the crop current at the time of
delivery, conforming to the specifications set out in Liffe's Rules. Delivery is
permissible on a day in the period between the first day of the delivery month and
the last day of the succeeding month.

Delivered white sugar must, inter alia, be free of all liens and claims of any kind.
Taking White Sugar “Off the Market”
If Clearing Members opt for alternative delivery procedures (see section 2H.9.1.5),

notification must be made to the Clearing House by fax using the Lots to be Taken
Off Market form.

Delivery Timetable

DAY - ITIME {0 - ACTION- .
SELLERS BUYERS

Last trading | At 17:30 Trading ceases. Trading ceases.

day

Last trading | By 10:30 All Clearing Members | All Clearing Members

day + 1 perform position perform position
maintenance. maintenance.
Remaining open Remaining open
positions automatically | positions
become delivery automatically become
contracts. delivery contracts.
Sellers fax the Seller's
Notice of Tender to the
Clearing House.

After 10:30 | *HIT report available *HIT report available

on CPS. on CPS
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SELLERS BUYERS
Sugar allocated to
Buyers by the
Clearing House.

The Clearing House

fax to the Seller the

Arrangement for

Delivery - Notice to

Seller identifying the

Buyer.

By 17:00 The Clearing House
fax to the Buyer the
Buyer's Notice of
Tender, identifying
the Seller.

Last trading By 12:00 Buyers may

day + 2 exchange Buyer's
Notices of Tender,
with the consent of
the Clearing House.

Delivery day(s) | By 16:00 Buyer informs Seller

-14 and the Clearing
House by fax of the
name of vessel for
delivery using the
Vessel
Nomination/Details
form.

Document By 12:00 Seller gives notice to

notice day (20 the Clearing House by

days after fax of presentation of

vessel has documents using the

completed Notice of Presentation

loading) of Documents form.

Document By 09:00 Seller lodges delivery

delivery ' documents.

day/settiement

day

(Document By 10:00 The Clearing House

notice day + 1) debits Buyer.

After 11.00 The Clearing House
advises Buyer that
documents are
available. Buyer
collects delivery
documents.
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2H.12.3

2H.12.3.1

2H12.3.2

oAy - |TM

SELLERS BUYERS

After 14:00 | The Clearing House
credits Seller.

(*)HIT  the CPS Delivery/Exercise report $HIT, Option 3 of TRS

Delivery Procedures

White sugar delivery months cease trading at 17:30 hours on the sixteenth day of
the month preceding the first day of the delivery month or, if that is not a business
day, on the next business day.

Last Trading Day

At 17:30 hours

Trading ceases.

The First Business Day following the Last Trading Day
By 10:30 hours

Clearing Members must ensure that all assignments, settlements and transfers are
completed via TRS and CPS by the 10:30 hours deadline. Clearing Members with
open positions in the expired delivery month are obliged to make or take delivery.

Sellers holding open positions must deliver a Seller's Notice of Tender to the
Clearing House. Clearing Members are not required to give notification via CPS.

After 10:30 hours

The Clearing House advises Clearing Membérs of the availability of the HIT report
(which confirms the number of lots taken to delivery) via CPS.

The Clearing House allocates white sugar to Buyers, on a pro-rata basis by “Port
of Loading”, making the Buyer's Notice of Tender available by fax. The Clearing
House supplies the Arrangement for Delivery - Notice to Seller (identifying the
Buyers) via fax to the Sellers.

Clearing Members are informed of the identity of the Buyers and ports from which
delivery will be made via Liffe.

By 11:00 hours

Where any Sellers (“Insufficient Sellers”) have submitted Notice(s) of Tender in
respect of a port or ports which is/are not Qualifying Port(s) under Liffe’'s Rules
("Non-Qualifying Port(s)"), the Clearing House shall take the steps specified
under Liffe Rule 9.04 and shall notify such Insufficient Seller(s) that the tenders
should be revised in accordance with Liffe Rule 9.05.
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2H.12.3.3

2H.12.3.4

2H.12.3.5

By 13:00 hours

Any Insufficient Sellers deliver in accordance with Liffe Rule 9.05 revised Seller's
Notice of Tender forms to the Clearing House. If the insufficient Sellers have not
delivered the revised Seller's Notice of Tender forms by 13:00 hours, the Clearing
House will refer to Liffe to determine in accordance with the Contract terms the
port of loading from which tenders will be made, and Liffe shall notify the Clearing
House of such determination by 14:00 hours.

By 14:00 hours

Where Sellers’ Notice(s) of Tenders continue to be made in respect of Non-
Qualifying Port(s), Liffe will upon request by the Clearing House determine in
accordance with Liffe Rule 9.06 to 9.08, the port of loading from which tenders will
be made and shall notify the Clearing House of such determination.

The Clearing House, as prescribed by Liffe, shall notify the insufficient Seller(s) of
the port of loading at which their tender(s) shall take place.

By 17:00 hours

The Clearing House issues by fax to the Buyers the Buyer's Notice of Tender
identifying the Seller.

The Second Business Day following the Last Trading Day

With the consent of the Clearing House, Buyers may exchange notices of tender.
Clearing Members who exchange notices must inform the Clearing House by
12:00 hours.

Delivery Day(s)

Delivery may commence on any day within the delivery period (see section
2H.12.1.3), the Buyer having given fourteen days notice of the name of the vessel
to the Seller by fax using the Vessel Nomination/Details form (with a copy sent to
the Clearing House).

All correspondence between Buyers and Sellers regarding the nomination of
vessels for sugar deliveries must be copied to the Clearing House, by fax, using
the Vessel Nomination/Details form. Clearing Members should refer to Liffe’s
Rules for further requirements in respect of nomination of vessels for delivery and
for delay in delivery.

White sugar delivered from certain origins may have additional or differing
nomination requirements from time to time.

Document Notice Day

On the business day which is not later than twenty days after the last bill of lading
date:

By 12:00 hours

The Seller must notify the Clearing House about document presentations, using
the Notice of Presentation of Documents form, via fax. The notice must give the
name(s) of the relevant ocean vessel(s).
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2H.12.3.6

Document Delivery Day/Settlement Day

On the next business day after the Seller has given notice of delivery of
documents; that being a day on which the banks are open for business in both
London and New York:

By 09:00 hours

The Clearing House receives payment from the Buyer as detailed on the invoice.

By 10:00 hours

The Seller must lodge the following delivery documentation with the Clearing
House:

a commercial invoice;

a complete set of original signed clean on board bills of lading;

an original certificate of origin; and

an original certificate of weight, packing, quality, (polarisation, moisture and
colour), issued by an internationally-recognised independent or state-owned
supervision company appointed by the Seller at its own expense.

After 11:00 hours

The Clearing House advises the Buyer that documents are available for collection.
The Buyer collects the delivery documents from the Clearing House.

By 14:00 hours

If the Buyer informs the Clearing House, in writing and by 14.00 that he wishes to
reject the documents specified under Liffe Rule 7.04, the Clearing House will
withhold payment from the Seller. All documents to be returned to the Clearing
House at the Buyer’s expense by 15:00 hours

. After 14:00 hours

2H.12.3.7

The Clearing House shall notify the Seller in the event that the Buyer has rejected
the documents, and shall advise the Seller that the original documents shall be
held at their disposal at the Clearing House for collection at the Seller's expense
after 15:00 hours. If the documents have been rejected, the Clearing House
credits back to the Buyer the sum debited earlier.

The Clearing House credits the Seller, unless informed by 14.00 by the Buyer that
the documents have been rejected.

Invoice and Account Sale Calculation

The amount due to Sellers from Buyers, in respect of white sugar deliveries, is
calculated in accordance with Liffe’s Rules.

The Clearing House issues Invoices to Buyers and Account Sales to Sellers as
soon as possible after notification of the presentation of documents.
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2H.12.4

2H.12.4.1

2H.12.4.2

2H.12.4.3

2H12.44

2H.12.4.5

Documentation Summary

The following summary sets out information that must be supplied to the Clearing
House in addition to standard details such as Clearing Member name, mnemonic
and sub account (house or client) etc. In all cases these details must be
completed in full.

Seller's Notice of Tender - Appendix 2H.13

Sellers submit this notice to the Clearing House.

This notice must be completed in full and provide the following details in respect of
each delivery:

the number of lots tendered;

the country of origin (if known); and

the nominated port of loading.

NB - White sugar can only be delivered in polypropylene bags

Buyer’s Notice of Tender - Appendix 2H.14

The Clearing House sends by fax the Buyer’s Notice of Tender to Buyers.

The notice informs Buying Clearing Members, in respect of each delivery, of the
number of lots, the Clearing House reference number(s), country of origin (if
known), the port from which delivery will be made and the name of the Seller.

Invoice and Account Sale - Appendix 2H.15 and 2H.16

The Clearing House issues Invoices (for Buyers) and Account Sales (for Sellers).
A separate document is issued for each delivery.

Arrangements for Deli'very - Notice to Seller - Appendix 2H.17

The Clearing House sends the Arrangements for Delivery - Notice to Seller to the
Sellers by fax.

The notice informs Selling Clearing Members, in respect of each delivery, of the
tender number, number of lots, the port from which delivery will be made, the
origin (if known) and the name of the Buyer.

Vessel Nomination/Details - Appendix 2H.19.1

Buyers must submit this notice to the Clearing House, giving the name of the
vessel nominated and the estimated time of arrival. The form also provides space
for other information regarding vessel nomination.

Notice of Presentation of Documents - Appendix 2H.19

Sellers must fax this notice to the Clearing House, confirming the date on which
documents are to be presented.
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2H.12.4.6 Lots to be taken Off Market - Appendix 2H.20

Buyers and Sellers wishing to take the delivery “off the market” must each send a
copy of this notice to the Clearing House by fax, confirming their agreement to
take a specified number of lots “off the market”.

2H.12.4.7 Commercial Invoice - Appendix 2H.21

Sellers submit this document to the Clearing House on the Settlement Day. Once
payment is received the Clearing House releases the documents to the Buyers.

2H.12.4.8 Bill of Lading - Appendix 2H.22

Sellers submit a complete set of original signed clean on board Bills of Lading to
the Clearing House on the Settlement Day. Once payment is received the
Clearing House releases the documents to the Buyers.

2H.12.4.9 Certificate of Origin - Appendix 2H.23

Sellers submit this original document to the Clearing House on the Settlement
Day. Once payment is received the Clearing House releases the documents to
the Buyers. :

2H.12.4.10 Certificate of Weight, Packing and Quality - Appendix 2H.24

Sellers submit this original document to the Clearing House on the Settlement
Day. This document should contain details of the polarisation, moisture and colour
and must be issued by an internationally recognised independent or state
supervision company appointed by the Seller at his own expense. Once payment
is received the Clearing House releases the documents to the Buyers.
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2H.13
2H.13.1

2H.13.1.1

2H.13.1.2

2H.13.1.3

2H.13.2

WHEAT

Delivery Specification

Quality

Deliverable wheat means wheat of EC origin and of a standard as specified in

Liffe’s Rules.

Price

The price at which the wheat is delivered is the official quotation (see section
2H.6) on the business day immediately preceding the day of tender.

Scope

Wheat must be delivered from a registered store as defined in Liffe’'s Rules.

Delivery Timetable

SELLERS

BUYERS

Tender day
{excluding
last tender
day)

After 10:30

All Clearing Members
perform position
maintenance.

Sellers who wish to
tender input delivery’
notification to CPS and
deliver to the Clearing
House:

- Seller's Notice of
Tender

- clean, bearer
warrants

- Seller's Delivery
Notification.

* HIT report available on
CPS.

All Clearing Members
perform position
maintenance.

* HIT report available on
CPS.

Wheat allocated to Buyers
by the Clearing House.

The Clearing House
supplies Buyers with:

- Buyer's Notice of
Tender

- Seller's Delivery
Notification.

LCH.Clearnet Limited © 2009

32

July 2009




Clearing House Procedures

LIFFE Deliveries — Wheat

SELLERS BUYERS
Last trading | At 12:30 Trading ceases. Trading ceases.
day
By 14:00 All Clearing Members All Clearing Members
perform position perform position
maintenance. maintenance.
Sellers deliver to the
Clearing House:
- Seller's Notice of
Tender
- clean, bearer
warrants
- Seller's Delivery
Notification.
After 14:00 | * HIT report available *HIT report available on
on CPS. CPS.
Wheat allocated to
Buyers.
The Clearing House
supplies Buyers with:
- Buyer's Notice of
Tender
- Seller's Delivery
Notification.
Warrant By 16:00 Buyers who wish to take
Collection up warrants must submit
day minus 1 Warrant Collection Form
day to the Clearing House.
Warrant By 10:00 The Clearing House debits
Collection Buyers.
day/
Settlement
Day
After 12:00 | LCH.Clearnet credits The Clearing House
Sellers. makes the warrants
available to Buyers.
(M HIT the CPS Delivery/Exercise report $HIT, Option 3 of TRS

2H.13.3

Delivery Procedures

The normail first tender day is:

for January - the second business day after Christmas day; and

for other delivery months - the seventh day prior to the first business day of the
delivery month. If this is not a business day the next business day becomes the
first tender day.
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2H.13.31

2H.13.3.2

Wheat delivery months (with the exception of the July delivery month) normally
cease trading at 12:30 hours on the 23rd day of the delivery month.  The July
delivery month normally ceases trading at 12:30 hours on the 7™ calendar day of
July. If this is not a business day, trading ceases on the previous business day.

Sellers may tender from 10:30 hours on the first tender day up to 14:00 hours on
the last trading day described above.

Tender Day - (Except for Last Trading day see section 2H.13.3.2)
By 10:30 hours

All deliverable positions are based on Clearing Member positions as at close of
business on the previous business day. Only positions traded by the previous
business day, can be settled or transferred to establish the deliverable position.
Clearing Members must ensure that all assignments, settlements and
transfers are completed via CPS by the 10:30 hours deadline.

On any business day during the tender period as defined above, a Seller may
input a delivery notification via CPS. Clearing Members submitting a delivery
notification to CPS must also submit to the Clearing House: Seller's Notice of
Tender, Seller's Delivery Notification and a clean bearer warrant (see section
2H.13.4.1).  Submission of a delivery notification via CPS without the
corresponding documentation, or vice versa, will not constitute valid notification to
the Clearing House.

After 10:30 hours

The Clearing House allocates the wheat to Buyers and makes available the
Buyer’s Notice of Tender and Seller’s Delivery Notification for each lot.

A HIT report will be available on CPS, indicating the number of lots allocated to
Buyers. :

Last Tender Day/Last Trading Day

At 12:30 hours

Trading ceases.

By 14:00 hours

Clearing Members must ensure that all assignments, settlements and transfers
are completed via TRS and CPS by the 14:00 hour's deadline. Clearing Members:

with open positions in the expiry contract month are obliged to make or take
delivery. .

Sellers holding open positions must deliver to the Clearing House a Seller’s Notice
of Tender (and where applicable, the warrant) and Seller's Delivery Notification.
Clearing Members are not required to give notification via CPS.

After 14:00 hours

The Clearing House allocates the wheat to Buyers and makes available the
Buyer’s Notice of Tender and Seller's Delivery Notification for each lot.
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2H.13.3.3

2H.13.34

2H.13.35

2H.13.3.6

2H.13.3.7

A HIT report will be available on CPS, indicating the number of lots allocated to
Buyers.

Allocation of Wheat
The Clearing House allocates wheat to Buyers on a pro-rata basis by store.
Settlement Day

The Settlement Day is the day seven days after the tender day, unless such a day
is not a business day, in which case the Settlement Day will be the preceding
business day.

Before 10:00 hours

The Clearing House receives payment from Buyers.
After 12:00 hours

The Clearing House makes payment to Sellers.
Warrant Collection

Warrants delivered to the Clearing House in respect of any tendered position will
be held by the Clearing House from the Settlement Day applicable to that tender,
until the last Settlement Day for that delivery month. On that last Settlement Day
the Clearing House will then make available to Buyers all warrants held by the
Clearing House and which have been listed in the Buyers’ Notices of Tender in
respect of all relevant tender days in that delivery month. A Buyer may, however,
make a request to the Clearing House to collect such warrants on any business
day during that delivery period. In such event the Buyer must complete a Warrant
Collection Form which must be received by the Clearing House no later than
16:00 hours on the business day immediately prior to the business day on which
the Buyer wishes to take up and pay for tendered warrants.

After 12:00 Hours

On the last Settlement Day for the delivery month (or on the business day next
following receipt by the Clearing House of a Warrant Collection Form) the Clearing
House makes tendered warrants available to Buyer/s.

Invoice and Account Sale Calculation

The amount due to Sellers and from Buyers in respect of the wheat deliveries is
calculated by the Clearing House in accordance with Liffe’s Rules.

LCH.Clearnet Grain Warrant Rent Collection Scheme
At the request of Liffe, the Clearing House operates the LCH.Clearnet Grain

Warrant Collection Scheme (“the Scheme”). Under the Scheme, rent due and
payable by a Seller in accordance with the Liffe Contract Terms and

-Administrative Procedures is collected from the Seller and paid, on the Seller's

behalf, to the relevant grainstorekeeper.

Any unpaid rent payabie by the Seller in respect of a Subsequent Tender where
the grain warrant is in the possession of the Clearing House will be collected by

LCH.Clearnet Limited © 2009 35 July 2009



Clearing House Procedures LIFFE Deliveries — Wheat

2H.13.4

2H.13.41

2H.13.4.2

the Clearing House from the Seller through PPS no later than 12:00 hours on the
relevant Settlement Day in respect of that tender.

Where any unpaid rent is collected by the Clearing House through the Scheme the
Clearing House will, prior to release of that warrant to the Buyer, stamp the
warrant to show the period in respect of which it has collected rent.

Each grainstorekeeper receiving payment of unpaid rent through the Scheme will
receive a Collection Advice, detailing particulars of unpaid rent collected in respect
of warrants tendered during each delivery month. Payment is made by the
Clearing House on behalf of Sellers by way of direct credits to bank accounts of
the grainstorekeepers, as nominated by the grainstorekeepers in Liffe’'s Grain
Storekeeper/Store Application.

The Scheme is operated as a service to Clearing Members. The Clearing House
has no principal liability whatsoever for the payment of any such unpaid rent and,
in making such payments to the relevant grainstorekeeper, acts on behalf of the
Seller with whom the liability to make such payment rests.

Without prejudice to Regulation 39(e) of the Rulebook, the Clearing House’s only
liability in respect of the operation of the Scheme shall be to make payment to any
grainstorekeeper of any sums properly collected under the Scheme by the
Clearing House from any Clearing Member, and, in the unlikely event of that the
Clearing House collects any sum erroneously from a Clearing Member, promptly
to return such sum to that Clearing Member through PPS or otherwise.

Documentation Summary

The following summary sets out the information that must be supplied to the

- Clearing House in addition to standard details such as Clearing Member name,

mnemonic and sub account (house or client) etc. In all cases these details must
be completed in full.

Seller’s Notice of Tender - Appendix 2H.25
Sellers submit this notice to the Clearing House.

The notice must be completed in full. Only one store and one Clearing Member
account should be listed on each page. The warrant number must be provided for
each lot.

Where a tender is made for the first time in a delivery month, a clean bearer
warrant for each lot must be submitted with a completed Seller’s Delivery

- Notification form. This must accompany the Seller's Notice of Tender. Any

subsequent re-tender made before the Settlement Day of the original tender (for
delivery of the same wheat) will not require delivery of the warrant.

Buyer’s Notice of Tender - Appendix 2H.26

The Clearing House supplies the Buyer’'s Notice of Tender, and Seller's Delivery
Notice for each lot, to each Buyer.

Upon receipt of this notice, Buyers must sign and stamp the receipt with the
company name and hand it to the Clearing House messenger. This confirms
receipt of the notice but not its content.
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2H.13.4.3

2H.13.4.4

2H.13.4.5

2H.13.46

Invoice and Account Sale - Appendices 2H.27 and 2H.28

The Clearing House supplies Invoices to Buyers and Account Sales to Sellers.
A separate document is issued in respect of each lot.

Warrant - Appendix 2H.29

The warrant delivered to the Clearing House by the Seller must be a clean warrant
of entitlement, issued, drawn up, stamped with rent paid by the Seller and signed
by a Liffe recognised storekeeper.

Seller’'s Delivery Notification - Appendix 2H.30
Sellers submit this notice to the Clearing House along with a Sellers Notice of
Tender and the warrant (if they are in possession of it at the time of tender). The

notice must be completed in full and signed and stamped by an authorised
signatory.

Warrant Collection Form — Appendix 2H.31

A Buyer must submit this form where the buyer wishes to take receipt of a grain
warrant prior to the last Settlement Day of the delivery month.
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2H.14
2H.141

2H.14.1.1

2H.14.1.2

2H.14.1.3

2H.14.1.4

2H.14.1.5

RAW SUGAR

Delivery Specification

Quality

Deliverable raw sugar means sugar of an origin and quality as defined in Liffe's
Rules.

Price

The Exchange Delivery Settlement Price (EDSP) at which raw sugar contracts are
delivered for a particular delivery month shall be calculated by exchange officials
on the Last Trading Day as defined in Liffe’s Rules.

Scope

Raw sugar contracts are for the sale and delivery of raw centrifugal cane sugar,
which is defined as any crystallised sugar product from a cane sugar production
facility, in bulk free on board and stowed, conforming to the specifications and
origin set out in Liffe’'s Rules. Delivery is permissible on and including the day
which is 7 calendar days after the Tender Day, up to and including the 15th day of
the second succeeding calendar month.

Delivered raw sugar must be free of all liens and claims of any kind and freely
available for export to any destination except those detailed in Liffe’s Rules.

Taking raw Sugar “Off the Market”
If Clearing Members opt for alternative delivery procedures (see section 2H.9.1.5),

notification must be made to the Clearing House by fax using the Lots to be Taken
Off Market form (Appendix 2H.39).

Delivery Timetable
DAY . |TIME  |ACTION S |
SELLERS BUYERS
Last trading | At 17:30 Trading ceases. Trading ceases.
day
Last trading | By 10:30 All Clearing Members All Clearing Members
day + 1 perform position perform position
maintenance. maintenance.
Remaining open Remaining open positions
positions automatically automatically become
become delivery delivery contracts.
contracts.

Seliers fax the Seller’s
Notice of Tender to the
Clearing House.
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‘:“DAY?; i | TIME _|’ACTION e

SELLERS BUYERS

After 10:30 | *HIT report available on | *HIT report available on
CPS. CPS.
The Clearing House fax | Sugar allocated to Buyers
to the Seller the by the Clearing House.
Arrangement for
Delivery - Notice to
Seller identifying the
Buyer.

By 17:00 The Clearing House fax to
the Buyer the Buyer’s
Notice of Tender,
identifying the Seller.

Last trading | By 12:00 Buyers may exchange

day + 2 Notices of Tender, with
the consent of the
Clearing House.

Delivery By 16:00 Buyer informs Seller and

day(s) -7 the Clearing House by fax

Calendar of the name of vessel for

Days delivery using the Vesse/
Nomination/Details form.

Document By 12:00 Seller gives notice to the

Notice Day Clearing House by fax of

(20 days presentation of

after vessel documents using the

has Notice of Presentation of

completed Documents form.

loading)

Document By 09:00 The Clearing House

Delivery debits Buyer.

Day/Settlem

ent Day

(Document

Notice Day

+ 1)

By 10:00 Seller lodges delivery
documents.

After 11.00 The Clearing House
advises Buyer that
documents are available.
Buyer collects delivery
documents.

After 14:00 | The Clearing House

credits Seller.
(*)HIT  the CPS Delivery/Exercise report $HIT, Option 3 of TRS
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2H.14.2

2H.14.21

2H.14.2.2

Delivery Procedures

Raw sugar delivery months cease trading at 17:30 hours on the Last Trading Day
as specified in Liffe’s Rules.

Last Trading Day

At 17:30 hours

Trading ceases. ‘

The First Business Day following the Last Trading Day (Tender Day)
By 10:30 hours

Clearing Members must ensure that all assignments, settlements and transfers
are completed via TRS and CPS by the 10:30 hours deadline. Clearing Members
with open positions in the expired delivery month are obliged to make or take
delivery.

Sellers holding open positions must deliver a Seller's Notice of Tender to the
Clearing House. Clearing Members are not required to give notification via CPS.

After 10:30 hours

The Clearing House advises Clearing Members of the availability of the HIT report
{which confirms the number of lots taken to delivery) via CPS.

The Clearing House allocates raw sugar to Buyers, on a pro-rata basis by “Port of
Loading”, making the Buyer’s Notice of Tender availabie by fax. The Clearing
House supplies the Arrangement for Delivery - Notice to Seller (identifying the
Buyers) via fax to the Sellers.

Clearing Members are informed of the identity of the Buyers and ports from which
delivery will be made via Liffe.

By 11:00 hours

Where any Sellers (“Insufficient Sellers”) have submitted Notice(s) of Tender in
respect of a port or ports which is/are not Qualifying Port(s) under Liffe’s Rules
("Non-Qualifying Port(s)"), the Clearing House shall take the steps specified under
Liffe Rule 9.04 and shall notify such Insufficient Seller(s) that the tenders should
be revised in accordance with Liffe Rule 9.05.

By 13:00 hours

Any Insufficient Sellers deliver in accordance with Liffe Rule 9.05 revised Seller's
Notice of Tender forms to the Clearing House. If the Insufficient Sellers have not
delivered the revised Seller's Notice of Tender forms by 13:00 hours, the Clearing
House will refer to Liffe to determine in accordance with the Contract terms the
port of loading from which tenders will be made, and Liffe shall notify the Clearing
House of such determination by 14:00 hours.

By 14:00 hours

Where Sellers’ Notice(s) of Tenders continue to be made in respect of Non-
Qualifying Port(s), Liffe will upon request by the Clearing House determine in
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accordance with Liffe Rule 9.06 to 9.08, the port of loading from which tenders will
be made and shall notify the Clearing House of such determination.

The Clearing House, as prescribed by Liffe, shall notify the Insufficient Seller(s) of
the port of loading at which their tender(s) shall take place.

By 17:00 hours

The Clearing House issues by fax to the Buyers the Buyer's Notice of Tender
identifying the Seller.

2H.14.2.3 The Second Business Day following the Last Trading Day
By 12:00 hours

With the consent of the Clearing House, Buyers may exchange notices of tender.
Clearing Members who exchange notices must inform the Clearing House.

2H.14.2.4 Delivery Day(s)
By 16:00 hours

Delivery may commence on any day within the delivery period (see section
2H.14.1), the Buyer having given seven calendar days notice of the name of the
vessel to the Seller by fax using the Vessel Nomination/Details form (with a copy
sent to the Clearing House).

All correspondence between Buyers and Sellers regarding the nomination of
vessels for sugar deliveries must be copied to the Clearing House, by fax, using
the Vessel Nomination/Details form. Clearing Members should refer to Liffe’'s
Rules for further requirements in respect of nomination of vessels for delivery and
for delay in delivery.

2H.14.2.5 Document Notice Day
On the business day within twenty calendar days of the bill of lading date:
By 12:00 hours
The Seller must notify the Clearing House about document presentations, using
the Notice of Presentation of Documents form, via fax. The notice must give the
name(s) of the relevant ocean vessel(s) and polarisation. Further it should indicate
if the quantity and quality was determined at the port of loading or wiil be
determined at the port of destination.

2H.14.2.6 Document Delivery Day/Settlement Day
On the next business day after the Seller has given notice of delivery of
documents; that being a day on which the banks are open for business in New
York. '
By 09:00 hours

The Clearing House receives payment from the Buyer as detailed on the invoice.
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2H.14.2.7

By 10:00 hours

The Seller must lodge the following delivery documentation with the Ciearing
House subject to whether quantity and quality is to be determined at port of
loading or at port of destination, in accordance with Liffe’s Rules,

where final quantity and quality is determined at port of loading:

a signed commercial invoice, basis actual polarisation;

a complete set of original signed clean on board bills of lading;

an original certificate of origin; and

an original certificate of quantity and quality (polarisation) by an internationally
recognised independent supervision firm, in accordance with the terms detailed in

Liffe’'s Rules.

where quantity and quality is determined at a port of destination listed in SAL Rule
207:

a signed commercial provisional invoice for 100% of the value of the sugar basis
96 degrees mean polarisation made out on the bill of lading weight at the Contract
price;

a complete set of original signed clean on board bills of lading;
an original certificate of origin.
After 11:00 hours

The Clearing House advises the Buyer that documents are available for collection.
The Buyer collects the delivery documents from the Clearing House.

By 14:00 hours

If the Buyer informs the Clearing House, in writing that he wishes to reject the
documents specified under Liffe Rule 7.06, the Clearing House will withhold
payment from the Seller. All documents to be returned to the Clearing House at
the Buyer's expense by 15:00 hours.

After 14:00 hours

The Clearing House shall notify the Seller in the event that the Buyer has rejected
the documents, and shall advise the Seller that the original documents shall be
held at their disposal at the Clearing House for collection at the Seller's expense
after 15:00 hours. If the documents have been rejected, the Clearing House
credits back to the Buyer the sum debited earlier.

The Clearing House credits the Seller, unless informed by 14:00 by the Buyer that
the documents have been rejected. :

Invoice and Account Sale Calculation

The amount due to Sellers from Buyers, in respect of raw sugar deliveries, is
calculated in accordance with Liffe’s Rules.
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2H.14.3

2H.14.3.1

2H.14.3.2

2H.14.3.3

2H.14.34

2H.14.35

2H.14.36

The calculation may take into account, as appropriate, allowances for polarisation
and other allowances that may apply from time to time.

The Clearing House issues Invoices to Buyers and Account Sales to Sellers on
Document Notice Day +1.

Documentation Summary

The following summary sets out information that must be supplied to the Clearing
House in addition to standard details such as Clearing Member name, mnemonic
and sub account (house or client) etc. In all cases these details must be
completed in full.

Seller’s Notice of Tender - Appendix 2H.32

Sellers submit this notice to the Clearing House.

This notice must be completed in full and provide the following details in respect of
each delivery:

the number of lots tendered;

the country of origin (if known); and

the nominated port of loading.

Buyer’s Notice of Tender - Appendix 2H.33

The Clearing House sends by fax the Buyer’'s Notice of Tender to Buyers.

The notice informs Clearing Members, in respect of each delivery, of the number
of lots, the Clearing House reference number(s), country of origin (if known), the
port from which delivery will be made and the name of the Seller.

Invoice and Account Sale - Appendix 2H.34 and 2H.35

The Clearing House issues Invoices (for Buyers) and Account Sales (for Sellers).
A separate document is issued for each delivery.

Arrangements for Delivery - Notice to Seller - Appendix 2H.36

The Clearing House sends the Arrangements for Delivery - Notice fo Seller to the
Sellers by fax.

The notice informs Clearing Members, in respect of each delivery, of the tender
number, number of lots, the port from which delivery will be made, the origin (if
known), and the name of the Buyer.

Vessel Nomination/Details - Appendix 2H.37

Buyers must submit this notice to the Clearing House, giving the name of the
vessel nominated and the estimated time of arrival. The form also provides space
for other information regarding vessel nomination.

Notice of Presentation of Documents - Appendix 2H.38

Sellers must fax this notice to the Clearing House, confirming the date on which
documents are to be presented, the polarisation, whether the final quantity and
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quality was determined at the port of loading or will be determined at the port of
destination

2H.14.3.7 Lots to be Taken Off Market - Appendix 2H.39

Buyers and Sellers wishing to take the delivery “off the market’ must each send a
copy of this notice to the Clearing House by fax, confirming their agreement to
take a specified number of lots “off the market”.

2H.14.3.8 Commercial Invoice - Appendix 2H.40

Sellers submit this document to the Clearing House on the Settlement Day. Once
payment is received the Clearing House releases the documents to the Buyers.

2H.14.3.9 Bill of Lading - Appendix 2H.41

Sellers submit a complete set of original signed clean on board Bills of Lading to
the Clearing House on the Settlement Day. Once payment is received the
Clearing House releases the documents to the Buyers.

2H.14.3.10 Certificate of Origin - Appendix 2H.42

Sellers submit this original document to the Clearing House on the Settlement
Day. Once payment is received the Clearing House releases the documents to
the Buyers.

2H.14.3.11 Certificate of Quantity and Quality - Appendix 2H.43

Sellers submit this original document to the Clearing House on the Settlement
Day. This document should contain details of the polarisation and must be issued
by an internationally recognised independent supervision company appointed by
the Seller at his own expense. Once payment is received the Clearing House
releases the documents to the Buyers.
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2H.15 LIFFE DELIVERIES

2H.15.1  INTRODUCTION

These procedures should be read in conjunction with the rest of the
Clearing House Rulebook the Exchange Contract Terms, Administrative
Procedures and the CPS User Manual.

Clearing Members must be fully aware of their obligations under the relevant
contracts.

In the event of any conflict between the Clearing House Rulebook and the
Exchange Contract Terms and Administrative Procedures, the Clearing
House Rulebook shall prevail.

Enquiries concerning the procedures in this section should be directed to
Business Operations staff at the Clearing House.
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2H.16

2H.16.1

2H.16.2

2H.16.3

COMNMON DELIVERY PROCEDURES

Transferors and Transferees

Liffe contracts allow Selling Clearing Members (“Sellers”) and Buying Clearing
Members (“Buyers”) to nominate Transferors and Transferees respectively.
Transferors and Transferees are permitted to make/take delivery of the underlying
instrument to/from Clearing House accounts by the delivery methods prescribed.
The nomination of Transferors/Transferees for the purpose of making/taking
delivery may be done for reasons of procedural convenience only - in all cases the
Clearing Member is responsible for meeting the obligations of the Liffe contract.

The manner in which a Transferor/Transferee may be nominated by a Clearing
Member is set out in the relevant sections.

For the purpose of brevity, “Transferor” and “Transferee” are used in these
Procedures to describe persons making or taking delivery, respectively.
“Transferor” includes reference to the Seller where the Seller has not nominated a
Transferor. “Transferee” includes reference to the Buyer where the Buyer has not
nominated a Transferee. The terms “Seller” and “Buyer’ as defined in the
Clearing House’s General Regulations and Procedures are used specifically to
refer to Clearing Members, and do not include reference to
Transferors/Transferees who are not the Seller/Buyer. Where separate
procedures apply to a Transferor/Transferee who is not the Seller/Buyer, this is
indicated.

Allocation Method

For all deliverable bond contracts the following method is used by the Clearing
House to allocate stock delivered by Sellers to Buyers:

(a) Buying Clearing Members’ accounts are listed in mnemonic sequence
and numbered sequentially

(b) a number is chosen at random

(c) the allocation of the lowest coupon bond commences with the selected
mnemonic and progresses through the list referred to in (a) above

(d) when no further allocation of the lowest coupon bond can be made, the
allocation continues with the next lowest coupon bond and so on, until the
process is completed with the allocation of the highest coupon bond.

If bonds of equal coupon but with different maturity dates have been nominated
then the bond with the earliest maturity will be allocated first.

Clearing Accounts

Clearing Members’ house and client accounts are treated separately for deliveries.
Clearing Members must submit separate notifications (Seller's Delivery Notices,
etc) to the Clearing House for each account, even if the same
Transferor/Transferee and delivery method are being used.
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2H.16.4  Exchange Delivery Settlement Prices (EDSP)

Liffe sets an EDSP for bond deliveries as determined in the relevant Exchange
Contract Terms and Administrative Procedures. This is published on CPS as
soon as possible after it has been set.

2H.16.5 Days and Times
Ali days are London business days unless otherwise stated.
All times are London times unless otherwise stated.
2H.16.6  Margin

The Clearing House continues to collect initial and contingent (variation) margins
on open delivery contracts (see sections 2H.4 and 2H.7 respectively).

2H.16.7  The Deliveries Package

‘The Deliveries Package’ is the Clearing House's PC Bond Delivery System for
Liffe deliverable contracts, which allows users to send and receive data to and
from the central Bond Delivery System (BODS).

Long Gilt Clearing Members must submit and retrieve delivery information using
The Deliveries Package.

When using The Deliveries Package Clearing Members must always ensure they
allow sufficient time to connect to and transmit their delivery details within the
deadlines prescribed in these procedures. Failure to do so will constitute late
delivery of documentation and may be subject to disciplinary action by Liffe.
Clearing Members experiencing connection difficulties should contact Operations
staff at the Clearing House immediately.

2H.16.8 Delivery Details for Bond Deliveries

Clearing Members submit and receive these details electronically via The
Deliveries Package, the content of the electronic message will vary depending on
the contract being delivered.

2H.16.8.1 Seller’s Delivery Notice
Sellers must submit a Delivery Notice for each Transferor to the Clearing House
via The Deliveries Package. The seller must provide all relevant information as
requested by The Deliveries Package.

2H.16.8.2 Buyer Notifications
Buyers must submit a Buyer Notification for each Transferee to the Clearing
House via The Deliveries Package. The buyer must provide all relevant
information as requested by The Deliveries Package.

2H.16.8.3 Delivery Account Sales for Sellers

The Delivery Account Sale informs Sellers of the details of the invoice amount
payable to the Transferor by the Clearing House.
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2H.16.8.4

2H.16.8.5

2H.16:8.6

2H.16.8.7

2H.16.9

2H.16.10

Delivery Invoice for Buyers

The Delivery Invoice informs Buyers of the details of the invoice amount payable
by the Transferee to the Clearing House and details of the bonds allocated.

Delivery Instructions for Sellers

The Delivery Instruction provides Sellers with:

Precise instructions to be given by the Transferor to the Transferor's delivery
agent/system; and details of the payment to be received from the Clearing House
as advised in the Delivery Account Sale.

Delivery Instructions for Buyers*

This Delivery Instruction provides Buyers with:

Precise instructions to be given by the Transferee to the Transferee's delivery
agent/system and details of the bonds to be transferred from the Clearing House's
delivery agent/system.

Delivery Status

Clearing Members must provide the Clearing House with confirmation that
relevant delivery statuses have been reached, as defined in these Procedures, by
the appropriate deadline for a contract via The Deliveries Package. Failure to
conform to notification requirements will result in a referral to the exchange and
potentially to disciplinary action under Liffe’s Rules.

Delivery Invoice/Account Sales for Buyer and Seller Dissemination

Delivery Invoice/Account Sale notices for Buyers and Sellers may be obtained via
The Deliveries Package or by selecting “Option 3" of CPS and typing the following:

1Sx
where x = the CPS Contract Code. The Contract Code for Long Gilt is R.

To print, add space “p” e.g. “ISR P” will print the Delivery Invoice/Account Sale
notices for your Long Gilt delivery.

Delivery Instruction Notices for Buyer and Seller Dissemination

Delivery Instruction notices for Buyers and Sellers may also be obtained via The
Deliveries Package or by selecting “Option 3" of CPS and typing the following:

Six
where x = the CPS Contract Code. The Contract Code for Long Giltis R.

To print, add space “p” e.g. “SIR P” will print the Delivery Instruction notice for
your Long Gilt delivery.
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2H.17

2H.A171

2H.17.2

2H.17.3

LONG GILT

Delivery Mechanism

Under the Liffe Gilt contracts delivery must be made through the Clearing House’s
account at CREST. The Clearing House CREST participant number is 5172 and
the account name is “The London Clearing House Limited”.

Delivery Communication and The Deliveries Package

Delivery documentation must be submitted using The Deliveries Package. When
using The Deliveries Package Clearing Members must always ensure they allow
sufficient time to connect to and transmit their delivery details within the deadlines
prescribed in these procedures. Failure to do so will constitute late delivery of
documentation and may be subject to disciplinary action by Liffe. Clearing
Members experiencing connection difficulties shouid contact Business Operations
staff at the Clearing House immediately.

Invoice Value Calculation

The amount due to Sellers and payable by Buyers is calculated in accordance
with the Gilt contract terms (all values in GBP):

Invoice value per lot = (1000 x EDSP x Price Factor) + Initial Accrued + (Daily
Accrued x Delivery Days in Month)

Invoice Calculation Example

EDSP(N) = 107.41
Price Factor = 1.2554334
. Initial Accrued = 1746.58
Daily Accrued = 17.1233
Delivery Days in Month = 10
Single lot value = (1000 x 107.41 x 1.2554334) + 1746.58 + (17.1233x10)
= 136,763.914494

Invoice value per lot 136,763.91

The Clearing House establishes the invoicing amount by calculating the full value
of 1 lot using the formula (i.e. up to 7 decimal places on the price factor and 5 on
the EDSP) and rounding to the nearest whole penny (.5 rounded down). This per
lot value is then multiplied by the number of lots to establish the total invoice
value.

Example : Appendices 2H.44, 2H.45,
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2H.17.4

Delivery Timetable (except for Last Notice Day)

releases initial and

variation margin

NG GILT
SELLERS BUYERS
Notice Day By 11:00 Sellers submit Seller's | CPS position keeping
Delivery Notices to deadline
CPS and The
Deliveries Package
CPS position keeping
deadline
By 11:30 Liffe announce the Liffe announce the
EDSP EDSP
By 12:00 Allocation of lots to
Buyers
By 15:00 Deliverable gilts
allocated to Buyers
The Clearing House The Clearing House
makes available - makes available -
Delivery Account Sale | Delivery Invoice
By 16:30 Buyers submit Buyer's
Notification
Notice Day + 1 | By 05:00 The Clearing House The Clearing House
makes available makes available
Delivery Instructions Delivery Instructions
From 09:00 Transferor to Transferee to
commence matching commence matching
By 12:30 Sellers update Buyers update Delivery
Delivery Status Status confirming
confirming matched matched status in
status in CREST CREST
Settlement By 11:00 Gilts delivered against | Gilts received against
Day payment
payment
(Notice day +
2)
S+1 The Clearing House The Clearing House

releases initial and
variation margin
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2H.17.5 Delivery Timetable (Last Notice Day)
SELLERS BUYERS

Last Notice By 10:00 Sellers submit Seller’s | CPS position keeping

Day Delivery Notices to deadline :
The Deliveries -

(the business Package

day following

the last CPS position keeping

trading day) deadline

By 11:00 Allocation of lots and
gilts to Buyers
By 12:00 The Clearing House The Clearing House
makes available - makes available -
Delivery Account Sale | Delivery Invoice
By 14:00 Buyers submit Buyer’s
Notification
By 15:00 The Clearing House The Clearing House
makes available makes available
Delivery Instructions Delivery Instructions
Transferor to | Transferee to
commence matching commence matching
By 17:30 Sellers update Buyers update Delivery
Delivery Status Status confirming
confirming matched matched status in
status in CREST CREST

Settlement By 11:00 Gilts delivered against | Gilts received against

Day payment payment

(Last Notice

Day + 1)

S+1 The Clearing House The Clearing House
releases initial and releases initial and
variation margin variation margin

2H.17.6  Delivery Procedures

2H.17.6.1 Deliverable Bonds -

A Deliverable Bond is a bond which is listed on the final list of deliverable bonds

for a delivery month as defined in the Exchange Contract Terms.

This list is

published by Liffe and is available to download from The Deliveries Package as
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2H.17.6.2

2H.17.6.3

2H17.6.4

and when distributed by Liffe. The initial list of bonds will be available from The
Deliveries Package until such time as Liffe publish the final list.

Delivery Day Definition

The First and Last Notice Day, and Delivery Days, are defined in Liffe’'s contract
terms and administrative procedures for the Gilt contracts.

Notice Day - (except for Last Notice Day see 2H.17.6.6)

By 11:00 hours - Long Gilt

Deliverable positions are based on Clearing Members' positions at the close of
business the previous day. The positions may be transferred or settled to
establish the deliverable position.

On each business day during the notice period, a Seller may input a ‘Delivery
Notification’ to CPS and must then, in addition, submit to the Clearing House the
corresponding Seller's Delivery Notice together with a Transferor(s)
Acknowledgement(s) if appropriate. The input of a delivery notification to CPS
without the corresponding Seller's Delivery Notice (or vice versa) will not
constitute a valid notification to the Clearing House. Any notices submitted after

this deadline will be treated as being submitted on the following business day (if
the next business day is the Last Notice Day, then the Last Notice Day procedures

apply).
By 11:30 hours (approx)

The Exchange Delivery Settlement Price (EDSP) is announced by the exchange
and is published on CPS as soon as possible.

By 12:00 hours (approx) - Long Gilt

A HIT report indicating the number of lots allocated to Buyers is made available on
CPS.

By 15:00 hours

The Clearing House allocates Gilts to Buyers.

The Clearing House makes the following information available:

Delivery Account Sale for Sellers (appendix 2H.44)

Delivery Invoice for Buyers (appendix 2H.45).

By 16:30 hours - Long Gilt

Buyers must submit a Buyer's Delivery Notification together with a Transferee
Acknowledgement (if appropriate) to the Clearing House via The Deliveries
Package.

Business Day following Notice Day

By 05:00 hours

The Clearing House makes the following available:
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2H.17.6.5

2H.17.6.6

Delivery Instructions for Sellers (appendix 2H.46)
Delivery Instructions for Buyers (appendix 2H.47).

The -instructions as described must be utilised by Clearing Members or their
Transferors/Transferees in order to match the instructions entered by the Clearing
House.

Transferors/Transferees should endeavour to match with the Clearing House at
the earliest possible time. The times stipulated below are the latest possible times
for pre-matching.

From 09:00 hours
Details of the delivery contracts must be submitted and matched in CREST.

All entries must be made with the necessary fields completed in order to match
with the Clearing House instruction.

By 12:30 hours
The Transferor/Transferee must have successfully matched all trades with the
Clearing House in CREST. When matched status in CREST is achieved Sellers

and Buyers must update the ‘Delivery status’ to ‘Matched in CREST’ using The
Deliveries Package.

Failure to match with the Clearing House contravenes the Clearing House
Procedures and Liffe’s Contract Terms and Administrative Procedures.

The Clearing House informs the. Liffe Market Surveillance Department of any
outstanding matching problems after this time.

Last Trading Day (LTD)
At 11:00 hours

Trading ceases two business days prior to the last business day in the delivery
month.

Last Notice Day
The Last Notice Day is the business day following the Last Trading Day.
By 10:00 hours - Long Gilt

Sellers holding open positions must submit a Seller's Delivery Notice to the
Clearing House via The Deliveries Package together with a Transferor(s)
Acknowledgement if appropriate. Clearing Members are not required to give
notification via CPS. Clearing Members with open positions in the expired delivery
month are obliged to make or take delivery.

By 11:00 hours — Long Gilt

A HIT report indicating the number of lots allocated to Buyers is made available on
CPS.
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2HA176.7

By 12:00 hours — Long Gilt

The Clearing House makes the following information available:
- Delivery Account Sale for Sellers (appendix 2H.44)

- Delivery Invoice for Buyers (appendix 2H.45).

By 14:00 hours - Long Gilt

Buyers must submit a Buyer's Notification together with a Transferee(s)
Acknowledgement(s) if appropriate.

By 15:00 hours - Long Gilt

The Clearing House makes the following available:

- Delivery Instructions for Sellers (appendix 2H.46)

- Delivery Instructions for Buyers (appendix 2H.47).
Transferors/Transferee commence matching with the Clearing House.
By 17:30 hours

The Transferor/Transferee must have successfully matched all trades with the
Clearing House in CREST.

The Clearing House informs the Liffe Market Surveillance Department of any
outstanding matching problems after this time.

Settlement Day

Settlement day means the second business day after the notice day. Where the
notice day is the Last Notice Day, settlement day will be the next business day
after the Last Notice Day.

The Transferor must ensure that their CREST priority settings and cap permit their
trades to settle before the Clearing House settlement deadline.

By 11:00 hours

Gilts will have passed from the Transferors CREST account to the Clearing
House's CREST account and subsequently to the Transferee’s CREST account
on Settlement Day.

The Transferee’s and the Clearing House's settlement bank will effect payment by
the end of the day across Real Time Gross Settlement (RTGS) accounts at the
Bank of England.
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2H.18

2H.18.1.1

2H.18.1.2

JAPANESE GOVERNMENT BOND (JGB)

Cash Settlement Procedure

The Japanese Government Bond (JGB) is cash settled daily by means of
settlement margin. Cash settlement is calculated using the Tokyo Stock Exchange
(TSE) opening price versus the trade price.

As no open interest is carried forward, ordinarily initial margin is not charged.
Absence of TSE Opening Price

In the case of a TSE non-working day (or when a TSE opening price is otherwise
unavailable) positions are initial and variation margined using the closing price
established on Liffe's APT. This will generate an interim variation margin as
opposed to a cash settlement. Initial margin will be charged on net uncovered
positions.

This process will be repeated until the next TSE opening price is available, at
which stage all positions are cash settled and initial margins returned.
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Clearing House Procedures and Stock Contingent Trading Delivery Procedures

2H.19 PHYSICALLY DELIVERED EQUITY FUTURES/OPTIONS, AND STOCK
CONTINGENT TRADES DELIVERY PROCEDURES

2H.19.1 INTRODUCTION
For the purposes of these Procedures any reference to Equity Futures/Options
contracts means the following Liffe physically delivered contracts:
Universal Stock Futures
Individual Equity Options
Contracts arising from Bclear — The Cleared Service

2H.19.1.1 Delivery System
Physical Deliveries resulting from Liffe Equity Future and Option contracts and
Stock Contingent Trades are made through CREST for UK and Irish securities,
and Euroclear for all other securities.
All deliveries resulting from equity contracts must be made gross as netting is not
available. In the event that a Clearing Member is due to make delivery to the
Clearing House and take delivery from the Clearing House in the same security, it
is the responsibility of such Clearing Member to ensure that such equity contracts
are settled gross in accordance with the Clearing House General Regulations,
Default Rules and Procedures and Liffe Contract Terms and Administrative
Procedures .Clearing Members should be familiar with the procedures,
documentation and deadlines, etc. of CREST or Euroclear (‘the Relevant
Settlement System”).

2H.19.1.2 Clearing House Settlement Details ()
CREST
UK and Irish Physically Delivered Equity Future and Option Contracts CREST
Participant ID: 355 (Clearing House - Euronext.liffe)
UK and lrish Stock Contingent Trades CREST Participant ID: 35501 (Clearing
House - SCT).
Euroclear
Non UK and Irish Physically Delivered Equity Future and Option contracts and
Stock Contingent Trades Euroclear Settlement Account Number — 92404
* All times are London time

2H.19.2  Equity Delivery Timetables

2H.19.2.1 Physically Delivered Equity Futures and Options Contracts: Summary

Timetable

All times are London time.
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Exercise day
plus 1

Summary Clearing Member Delivery
Details Report (MDD) available on
CPS

plus 2

By 11:30 All settlement instructions submitted
to the Relevant Settliement System
Exercise day By 0930 A" Unmatched Setﬂement

instructions to be matched

Intended Movement of shares complete

Settiement day

By the close of Delivery
Versus Payment Equity
Settlement in the
Relevant Settlement

System

Clearing Members who have failed
to deliver must contact the Clearing
House to give reasons for the failure

Intended
Settlement day
plus 1

The Clearing House releases Initial
and non-realised Variation Margin
for settled instructions

2H.19.2.2 Stock Contingent Trading Delivery: Summary Timetable

DAY |TME. . JACTION |
Trade day plus | By 05:00 All trades submitted to Relevant
1 Settlement System
Clearing Member Stock Contingent
By 07:00 Trade Report (SCTM) and
Reconciliation Report (SCTR)
available on CPS
By 11:30 Trades Matched in Relevant
Settiement System
By 16:00 All Stock Contingent Allocation

Change Requests to be received

Trade day plus | By 09:30 All unmatched trades to be matched
2
Intended By 09:30 Movement of shares complete
Settlement day
Clearing Members who have failed
to deliver must contact the Clearing
House to give reasons for the failure.
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2H.19.3

2H.19.3.1

2H.19.3.2

Intended The Clearing House releases Initial
Settlement day and non-realised Variation Margin
plus 1 for settled instructions

Physically Delivered Equity Future and Option Contracts Delivery
Procedures

Deliverable Equities

A “deliverable equity” means the equity underlying an Equity Future or Option
contract, published (from time to time) by means of a Liffe General Notice or by
other means determined by Liffe.

If an “equity underlying” is subject to a corporate event the deliverable security
may become a combination of shares and entitlements. Should such a corporate
event occur, Clearing Members will be advised of the settlement details by the
issue of a ‘Corporate Action Notice’ or by other means determined by Liffe.

On the Day followihg the Day of Early Exercise or Expiry

By 07:00 hours

Clearing Members must establish their delivery obligations by reference to the
Clearing Member Delivery Details Report (MDD)

CREST
By 11:30 hours

Details of the delivery contracts resulting from early exercise or expiry of UK and
Irish contracts must be submitted and matched in CREST.

All entries must be made with the following fields completed:

Where applicable standard entries are indicated and encapsulated in brackets.
(a) Intended Settlement Date

(b) Transaction Type

(c) Participant ID

(d) Consideration

(é) Payment Type (Central)

) Cash Movement Type (set to ‘A’ to reflect a standard movement between
principals)

(@ Debit Party Cash ID

(h) Credit Party Cash ID
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(i) Stock ISIN
) Quantity

(k) Debit Party Stock ID

)] Credit Party Stock 1D

(m) Trade System of Origin (Liffe)
(n) Trade Price

(o) Trade Date

(p) RO Condition (result of option) (for Equity Options only)

(q) Agent/Principal Indicator ('S’ for a principal sale and ‘P’ for a principal
purchase)
(n Special Condition (Special-cum condition should only be entered in the

event of a corporate action)

Clearing Members should note that CREST requires perfect matching and does
not provide for tolerance. Clearing Members should also note that a Nationality
Declaration is required for certain securities, sese CREST manual.

Euroclear

By 11:30 hours

Details of the delivery contracts resulting from Physically Delivered Equity Futures
or Options Contracts in all stocks with the exception of UK and Irish equities must
be submitted

By 17:00 hours and matched in Euroclear

Clearing Members and where appropriate their Transferee/Transferor, must have
successfully matched all trades with the Clearing House in the relevant settlement
system by the times set out in these Procedures. All matched trades are then
available for settlement in the relevant settlement system.

It is the responsibility of the Clearing Member and, where appropriate, their
Transferee/ Transferor, to contact the Clearing House and agree any amendments
required to achieve matched status.

All amendments required to achieve matching must have been submitted prior to
the end of the day.

Delivery Day Plus Two
By 09:30 hours
The Transferor/Transferee must have successfully matched all trades with the

Clearing House in the Relevant Settlement System.
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2H.19.4
2H.19.4.1

Stock Contingent Trades Delivery Procedures

On the Market Day following the Day of Trade

By 07:00 hours

Clearing Members must establish their delivery obligations by reference to the
Clearing Member Stock Contingent Trade Report (SCTM) and Stock Contingent
Trade Reconciliation Report (SCTR).

CREST

Details of the delivery contracts resulting from Stock Contingent Trades in all UK
and lrish equities must be submitted and matched in CREST.

By 11:30 hours

The reporting of Stock Contingent Trades to the Clearing House will automatically
generate the Clearing House’s entries into CREST. The Transferee/Transferor
will enter their trade details into CREST against CREST Participant ID 35501
(Clearing House-SCT).

All entries must be made with the following fields completed:

Where applicable standard entries are indicated and encapsulated in brackets.

(a) Intended Settlement Date

(b) Transaction Type

(©) Participant Id

(d) Consideration

(e) Payment Type (Centrél)

() Cash Movement Type (set to ‘A’ to reflect a standard movement between
principals)

(9) Debit Party Cash ID

(h) Credit Party Cash ID

(i) Stock ISIN

0 Quantity

(k) Debit Party Stock ID

U] Credit Party Stock ID

(m) Trade System of Origin (Liffe)
(n) Trade Price

(0) Trade Date
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(p) Agent/Principal Indicator ('S’ for a principal sale and ‘P’ for a principal
purchase).
Euroclear

2H.19.4.2

2H.19.5
2H.19.5.1

Details of the delivery contracts resulting from Stock Contingent Trades in all
stocks with the exception of UK and Irish equities must be submitted and matched
in Euroclear

By 16:00 hours

Clearing Members that require the allocation of the Stock Contingent Bargain to
be changed, must submit an Allocation Change Request form (appendix 2H.57).
The form must be completed in full by the Originating and Receiving members and
faxed to the Clearing House by no later than 16:00 hours on trade day plus 1. In
the event that this form is not received by the Clearing House by the times set out
in these Procedures it will not be accepted, and the Originating member will be
required to make or take delivery of the “underlying Equity”.

For the purposes of these Procedures, an “Originating member” is the member of
Liffe who executed the trade on the relevant Liffe platform.

By 17:00 hours

Clearing Members and where appropriate their Transferee/Transferor, must have
successfully matched all trades with the Clearing House in the relevant settlement
system by the times set out in these Procedures. All matched trades are then
available for settlement in the relevant settlement system.

It is the responsibility of the Clearing Member and where appropriate their
Transferee/ Transferor, to contact the Clearing House and agree any amendments
required to achieve matched status.

All amendments required to achieve matching must have been submitted prior to
the end of the day.

Trade Day plus two
By 09:30 hours

The Transferee/Transferor must have successfully matched all trades with the
Clearing House in the relevant settlement system.

The Clearing House informs the Liffe Market Surveillance department of any
outstanding matching problems after this time.

Intended Settlement Day

By the close of Equity Settlement in the Relevant Settlement System

Securities will have passed from the Transferor's account in the Relevant
Settlement System to the Clearing House's account in the Relevant Settlement
System and then into a Transferee’s account in the Relevant Settlement System
on the Intended Settlement Day.
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2H.19.5.2

Clearing Members must ensure that their priority seitings and credit facilities (or
where appropriate, the priority settings and credit facilities of their Transferee/
Transferor) permit trades to settle before the close of delivery versus payment
(DVP) equity settlement on the Intended Settlement Day. [For the purposes of
Euroclear, the close of DVP equity settlement is the close of “daylight” DVP equity
settlement.]

Following the close of DVP Equity Settlement in the Relevant Settlement System
Clearing Members must notify the Clearing House of any failed deliveries and
confirm what measures have been taken to facilitate delivery. Clearing Members
are reminded they are responsible for the timely settlement of delivery contracts.

Euroclear Inward Partialling

It is a Selling Clearing Member’s obligation to ensure full delivery of all securities
to meet its delivery obligation. The Clearing House shall be under no obligation to
accept any delivery to it of only a part or parts of a transaction.

Notwithstanding the above, the Clearing House may in its absolute discretion
decide to accept a partial delivery or a request to do so, provided that the following
criteria are fulfilled:-

€) the partial delivery to the Clearing House enables the Clearing House to
fulfil any one or more onward delivery obligations in full and does not
result in the Clearing House being in such a position that it cannot deliver
the full amount for any onward delivery obligation; and

(b) the Clearing House receives the request by fax to +44 (0)20 7426 7150
or e-mail to LCHOperations-Equities@Ichclearnet.com followed by a
telephone call to +44(0)20 7426 7688, from the Selling Clearing Member
concerned by 10:00 hours (London time) on the intended settlement date.

In the event that the Clearing House decides to accept such request, the Selling
Clearing Member shall ensure that the original settlement instructions into
Euroclear relating to such transaction are deleted forthwith, and new settlement
instructions are provided to Euroclear in such terms as may be determined by the
Clearing House. In the event that there is a failure or omission to comply with
these provisions or settlement instructions are not deleted and new instructions
entered as set in section 2H.19.4.1. The Clearing House may charge that Selling
Clearing Member and the Selling Clearing Member shall pay any costs incurred by
the Clearing House as a result of such failure or omission. Such costs will be
debited from the Clearing Member's PPS account.

In the event that the Clearing House decides in its absolute discretion not to
accept any partial delivery or request to do so, it shall be under no obligation to
provide any reason for such decision.

If the Clearing House decides to accept a request for a partial delivery then it shall
use its reasonable endeavours to advise the Selling Clearing Member and agree
the cancellations and amendments that are required in order to do so by 11:00
hours (London Time) on the day of the required to make such partial delivery.
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2H.19.5.3

2H.19.54

2H.19.5.5

2H.19.6

Euroclear Qutward Splits

The Clearing House may find itself in a situation where it may need to split
deliveries in order to meet onward delivery obligations.

The Clearing House therefore may, in its absolute discretion, meet its obligations
to deliver any securities by making two or more deliveries of such securities. Each
such delivery shall be referred to in this section of these Procedures as a ‘partial
onward delivery’.

In such event it is the responsibility of the Buying Clearing Member to ensure that
any onward partial delivery is accepted. Such request to make a partial onward
delivery will normally be made by the Clearing House by 15:30 hours (London
time).

In the event that the Clearing House makes any such request, the Buying Clearing
Member shall ensure that its original settlement instruction(s) are deleted, and
shall ensure that new settlement instructions are entered in accordance with
Clearing House instructions.

In the event that a Buying Clearing Member fails or omits to comply with these
provisions or settlement instructions are not deleted and new instructions entered
as set out above, or such partial delivery is not accepted, the Clearing House may
charge that Buying Clearing Member and the Buying Clearing Member shall pay
any costs incurred by the Clearing House as a result of such failure or omission.
Such costs will be debited from the Clearing Member's PPS account.

Daylight Indicator

Clearing Members must ensure that their transactions are marked with a Daylight
Indicator in Euroclear so that settlement can occur during Daylight Settlement. In
the event that a Clearing Member fails to settle during Daylight Settlement the
Clearing House reserves the right to charge for any losses and expenses incurred
as a result of non-settlement, such losses and expenses will be debited via the
Clearing Member's PPS account.

Tolerance Matching

Although Euroclear applies tolerance matching to internal instructions, Clearing
Members must ensure that the Clearing House’s settlement amount is perfectly
matched in accordance with Liffe Contract Terms and Administrative Procedures.
In the event that a Seller fails perfectly to match the Clearing House’s settlement
amount, any tolerance applied will be debited from the selling Clearing Member.
Such funds should be paid to the Clearing House as a “cash only” delivery through
Euroclear in accordance with Clearing House instructions. In the event that a
Clearing Member fails or omits to match the Clearing House’s instruction, the
Clearing House will debit the relevant funds through the PPS account of the
Clearing Member.

Failed Settlements

Under the Liffe Contract Terms any transfer of securities that has not been fully
accomplished on the intended settlement day shall be made as soon as possible
through the Relevant Settlement System in accordance with these Procedures. If
an event occurs which prevents the use of the Relevant Settlement System then
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2H.19.6.1

2H.19.6.2

transfer of securities shall be made in accordance with instructions given by the
Clearing House. Failure to comply with such instructions will constitute a delivery
default by the Clearing Member.

Non-Delivery of Stock

If a Transferor has not made delivery to the Clearing House by the close of Equity
settlement on the intended settlement day the Clearing House shall take whatever
action is appropriate in keeping with its obligation to deliver securities to the
Transferee and in accordance with the Liffe Contract Terms. This may require the
Transferor to complete their side of a matched deletion of the original trade.

Ali costs, charges and expenses incurred by the Clearing House will be charged to
the Seller, via the relevant PPS account.

Buying In
Intended Settlement day plus 1
* After the close of Equity Settlement in the Relevant Settlement System

As soon as reasonably practical the Clearing House will contact Clearing
Members who have failed to deliver to ascertain the reason for non-delivery. The
Clearing House will request Clearing Members make the share transfer
immediately within the settiement timetable as dictated by the Relevant Settlement
System. If this is not achieved, the Clearing House will take steps to acquire
shares to fulfil its obligation to make delivery to the Transferee by instigating
“Buying In". ‘

Intended Settlement day plus 2
* After the close of Equity Settlement in the Relevant Settlement System

Clearing Members are responsible for informing the Clearing House that a delivery
obligation has been met. Failure to do so may result in the purchase of unwanted
shares. The Clearing House will inform Clearing Members of any “Buying In”
instructions issued.

Intended Settlement day plus 3
* After the close of Equity Settlement in the Relevant Settlement System

In its absolute discretion the Clearing House may require Transferors to delete the
original bargain and match the deletion with the Clearing House. In the event that
the Clearing House “buys in" the Clearing House will deal for T+3 settlement.
Clearing Members will be advised of the “Buying In” details. Associated costs will
be for the account of the defaulting Clearing Member and will be debited via the
relevant PPS account.

* For the purposes of Euroclear the close of Equity Settlement will be the
close of Daylight settlement on the settlement day.

A summary table of events is shown in 2H.19.7 for information.
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2H.19.6.3 Margining of Failed Settlements

All Physically Delivered Equity Futures and Options, Contracts going to delivery
are placed within CPS in a Pending Delivery position at the option strike price or
-delivery price. They are held there until settlement day. During this period they
are subject to initial and contingent margin.

In the event of a failed delivery on settlement day the Buyer's and Seller's delivery
contracts will be removed from “Delivery Pending” within CPS. The contracts
pending settlement continue to be liable for margin until the delivery obligation has
been satisfied. Margin is calculated independently of CPS and Clearing Members
cover requirements are adjusted as appropriate to reflect the margin requirement.

2H.19.6.4 Buying In Summary Timetable

DELIVERY SELLER . DELIVERY BUYER
Intended Post the close of | The Clearing House The Clearing House
Settlement DVP Equity contacts Clearing contacts Clearing
day plus 1 or | Settlement in Members who have failed | Members who have
as soon as the Relevant to deliver and informs failed to make payment.
reasonable Settlement them that “Buying In” will
practical. System be instigated in on ISD Appropriate action will be
plus 3 taken.
Settlement By the close of | Clearing Members must
day plus 2 DVP Equity have informed the
Settlement in- Clearing House if they are
the Relevant able to satisfy their
Settiement delivery obligation.
System
Settlement Post the close of | The Clearing House in its
day plus 3 DVP Equity absolute discretion may
Settlement in effect “Buying In” for T+3
the Relevant settlement. Original
Settlement bargain deleted. Deletion
System matched with the Clearing
House. The Clearing
House will fax to
members details of their
“Buying In” intentions
Settlement By the close of | Settlement effected Settlement effected
day plus 6 DVP Equity
Settlement in
the Relevant
Settlement
System

2H.19.7

Corporate Events

2H.19.7.1 The Clearing House shall not be responsible for doing any acts with regard
to any corporate event (for example a rights issue, dividend payment or
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2H19.7.2

other corporate entitlement) relating to any underlying Liffe Equity Futures
or Options, contracts or Stock Contingent Trades other than set out below.

For the purposes of these Procedures, the term ‘Corporate Event' is used to refer
to a corporate event of any description relating to an underlying Liffe Equity
Future/Option or, Stock Contingent contract.

While the Clearing House will do what it reasonably can to do the things set out
below, it shall have no liability for any loss or damage arising out of or connected
with any action or inaction on its part or on its behalf in connection with any
corporate event.

The Clearing House does not take responsibility for providing or forwarding any
information, or delivering any notice or instruction received by the Clearing House
to any Clearing Member regarding any Corporate Event.

In the event that a Clearing Member fails to take delivery of Securities by the final
date for delivery of such Securities, due to insufficient funds, failure to match, by
not allowing transactions to settle because of priority settings or for any other
reason, the Clearing House may charge to that Clearing Member any costs
incurred by the Clearing House as a result thereof. Such charges will be debited to
the clearing Member's PPS account.

Distributions
Claims

Any claim or distribution in respect of an underlying Liffe Equity Future/Option or
Stock Contingent contract should be carried out and settled in accordance with the
Relevant Settlement System rules and procedures. All claims should be settled
on their intended settlement date (ISD) and Clearing Members should ensure that
priority settings allow the settlement of a distribution in the Relevant Settlement
system. '

Scrip Dividends

Where an issuing company announces a Scrip Dividend on an underlying Liffe
Equity Future/Option or Stock Contingent contract, Buying Clearing Members will
only be permitted to receive the default option as directed by the Relevant
Settlement System.

Settlement of Claims outside of the Relevant Settlement System

Although members are not permitted to delete claims in the Relevant Settlement
system, the Clearing House may, in its absolute discretion at any time, agree with
a Clearing Member to co-operate with that Clearing Member in order to make a
Corporate Event “claim” a claim otherwise than through the Relevant Settlement
System. In such circumstances, and always subject to the Clearing House’s prior
approval, the Clearing Member concerned may, in accordance with the Clearing
House's instructions, thereafter delete the claim within the Relevant Settlement
system and the Clearing House will provide reasonable co-operation with that
Clearing Member to facilitate settlement. Without limiting the Clearing House's
absolute discretion in this regard, Clearing Members are advised that generally
this is only likely to occur when there are, in the Clearing House's absolute
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opinion, circumstances that would be likely to prevent settlement in the Relevant
Settlement System.

Fractional Entitlements
When an Issuer determines that an amount known as a “fractional entitlement” is

payable to a shareholder entitled to the same, the Clearing House will accept a
claim from a buying Affected Clearing Member which must input a cash only

_ transaction in the Relevant Settlement System against the Clearing House for the

total amount due. If the Clearing House agrees the claim it will itself input a cash

- only transaction against the selling Affected Clearing Member, which must match

2H.19.7.3

2H.19.7.4

the Clearing House's cash only transaction within twenty-four hours of the input of
such transaction by the Clearing House. Following settlement of the selling
Affected Clearing Member's cash only transaction, the Clearing House will match
the cash only transaction of the buying Affected Clearing Member and that
transaction will settle. If the selling Affected Clearing Member fails to match the
Clearing House'’s cash only transaction within the time period set out above, then
the Clearing House will debit the total amount of the claim via the selling Affected
Clearing Member's PPS account. Where a buying Affected Clearing Member
issues a claim for a ‘fractional entittement’ more than one month after the Issuer
determines that such entittements are payable, such claim will be treated as
invalid by the Clearing House, and the Clearing House will be under no obligation
whatsoever to make any payment to the buying Affected Clearing Member with
regard to the fractional entittement associated therewith.

Lapsed Rights Proceeds

Where a Buying Affected Clearing Member-issues a rights claim more than one
month after the appropriate deadline nominated by-the Issuer for acceptance of an
offer in respect thereof, such claim shall be treated as invalid by the Clearing
House, and the Clearing House shall be under no obligation whatsoever to make
any payment to the buying Affected Clearing Member with regard to the lapsed
rights premium associated therewith.

Electivé Corporate Events

The Clearing House will not accept any instructions from Buying Clearing
Members in relation to any corporate event. The Clearing House will allow the
Corporate Event to default to the ‘default option’ as directed by the Relevant
Settlement System.

Where a Selling Clearing Member does not make an election (where applicable) in
accordance with the default option as directed by the Relevant Settlement
System, that Clearing Member will be responsible for reimbursing the Clearing
House for any costs, expenses and other losses suffered by the Clearing House in
connection with that failure or omission.

Transformations

Transformation Skip

Clearing Members are not permitted to skip a transformation with regard to any
Liffe physically delivered Equity Future/Option or Stock Contingent contract. In

the event that a member does skip a transformation that Clearing Member will be
responsible for reimbursing the Clearing House for any costs, expenses and other
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2H.19.8
2H.19.81

2H.19.8.2

losses suffered by the Clearing House as a result of skipping such transformation.
Such charges will be debited from the Clearing Member’s PPS account.

Last Time for Delivery

Where a Corporate Event occurs Selling Clearing Members may only deliver the
Original Securities providing the delivery occurs prior to the Last Time for Delivery.
(The Last Time for Delivery is the close of delivery versus payment equity
settlement in the Relevant Settlement System, one Relevant Settlement System
Business Day prior to the call payment or registration date.)

Thereafter that Selling Clearing Member must deliver the New Securities. In the
event that a Selling Clearing Member does deliver the Original Securities, and the
Buying Clearing Member (or its transferee) declines to accept delivery of such
Original Securities, then the Clearing House will return the Original Securities to
the Selling Clearing Member and the Selling Clearing Member is obliged to deliver
to the Clearing House the New Securities in accordance with such directions as
may be given by the Clearing House.

Non-Transformation

Where the Relevant Settlement System does not perform a transformation, the
Clearing House will manually enter the particulars of the physically delivered
Equity Future/Option or Stock Contingent | contract, which will include particulars
of the New Securities. Clearing Members must immediately input matching
instructions in order to match with those new particulars.

Delivery Documentation Summary
Summary Clearing Member Delivery Details Report (MDD) (appendix 2H.48)
This report if made available to members upon Early Exercise or Expiry of a

physically delivered Equity Future or Option contract and informs Clearing
Members of the following:

(a) -the contract mnemonic of the shares to be delivered or received
(b) the settlement day on which delivery will occur
(c) the quantity of shares to be delivered or received and the delivery price.

It will be available on CPS to ali Clearing Members by 07:00 hours every market
day.

Clearing Members are advised to print this report on a daily basis and retain it as
a record of their delivery contracts.

This report is specific to each day of exercise/delivery, it is not cumulative.
Clearing Members should refer to CPS Delivery Pending Report (DPR) which
gives details of all contracts pending delivery.

Clearing Member Stock Contingent Trade Report (SCTM) (appendix 2H.49)

This report if made available to Clearing Members who execute Stock Contingent
Trades and informs Clearing Members of the following:
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€) the Clearing Member’s sub account;
(b) the “underlying mnemonic” of the Liffe contract to be delivered or
received; ’
(c) the “derivative mnemonic” of the Liffe contract,
(d) the initial margin rate;
(e) the margin price;
) the settlement day on which delivery will occur,;
(9) the trade reference number;
(h) a buy/sell indicator;
(i) the quantity of shares to be delivered or received and the delivery price;
)] the total consideration;
(k) the variation margin to be credited or debited;
U] the initial margin calculation.

2H.19.8.3

It will be available on CPS to all Clearing Members by 07:00 hours on the market
day following trade.

Clearing Members are advised to print this report and retain it as a record of
their delivery contracts.

This report is cumulative until trades have been settled.

Stock Contingent Trade Reconciliation Report (SCTR) (appendix 2H.50)

This report is made available to members who execute Stock Contingent Trades
and provides details of the Volatility Trades. The report enables Clearing
Members to reconcile Stock Contingent bargains against the related individual
Volatility Trades. The report should be used in conjunction with the Clearing
Member Stock Contingent Trade Report (appendix 2H.49) and provides Clearing
Members with the following information:

(a) the Clearing Member’s sub account

(b) the trade date

(¢) the settlement date

(d) the TRS slip number

(e) the CONNECT reference number

) the EMS reference number

(9) the trader mnemonic
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2H.19.8.4

2H.19.8.5

(h) the NCM mnemonic

(i) the expiry date

)] the underlying contract mnemonic
(k) the derivative contract mnemonic
] the exercise price

(m) the volume traded

(n) buy/sell details

(0) contract type
P account
(q) account reference

It will be available on CPS to all Clearing Members by 07:00 hours on the market
day following trade.

Clearing Members are advised to print this report and retain it as a record of their
delivery contracts.

This report is cumulative until trades have been settled.

Liffe Physically Delivered Equity Option Seftlement Details Form (Appendix
2H.51)

This form must be completed by each Clearing Member wishing to clear Liffe
Equity Option contracts. The form must be signed by an authorised signatory of
the Clearing Member firm.

Clearing Members must give the Clearing House a minimum of five business
days’ notice of amendments or updates to Settlement details. A new form fully
completed must be provided for each change.

Liffe =~ Physically Delivered Equity Option Transferor/Transferee
Acknowledgement (Appendix 2H.52)

The Transferor/Transferee shall be a participant at the relevant settlement system.

Except where the Transferor/Transferee is also the Selling or Buying Clearing
Member, a Transferor/Transferee Acknowledgement Form must be completed.
The form must be signed by a Director of the Clearing Member firm and the
Transferor/Transferee.

Part A should only be completed where the Transferor/Transferee is another Liffe
Clearing Member firm.

Part B must always be completed by the nominated participant at the relevant
settlement system.
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2H.19.8.6

2H.19.8.7

2H.19.8.8

2H.19.8.9

Clearing Members must give the Clearing House a minimum of five business
days’ notice of amendments or updates to Transferor/Transferee details. A new
Liffe Equity Option Transferor/Transferee Acknowledgement Form must be
completed for each amendment.

Liffe Equity Futures Contracts Settlement Details Form (Appendix 2H.53)

This form must be completed by each Clearing Member wishing to clear the Liffe
Physically Delivered Equity Future Contracts. The form must be signed by an
authorised signatory of the Clearing Member firm.

Clearing Members must give the Clearing House a minimum of five business
days’ notice of amendments or updates to settlement details. A new form must be
completed and provided for each change.

Liffe Physically Delivered Equity Futures Contracts Transferor/ Transferee
Acknowledgement (Appendix 2H.54)

The Transferor/Transferee shall be a participant at the relevant settlement system.

Except where the Transferor/Transferee is also the Selling or Buying Clearing
Member a Transferor/Transferee Acknowledgement Form must be completed.
The form must be signed by an authorised signatory of the Clearing Member firm
and the Transferor/Transferee. A separate form for each settlement system must
be completed where applicable.

Part A should only be completed where the Transferor/Transferee is another Liffe
Clearing Member firm.

Part B must always be completed by the nominated CREST or Euroclear
Participant at the relevant settlement system.

Clearing Members must give the Clearing House a minimum of five business
days’ notice of amendments or updates to Transferor/Transferee details. A new
Liffe Physically Delivered Equity Futures Contracts Transferor/Transferee
Acknowledgement Form must be completed for each amendment.

Liffe Stock Contingent Trades Settlement Details Form (Appendix 2H.55)

This form must be completed by each Clearing Member wishing to clear Liffe
Stock Contingent Trades. The form must be signed by an authorised signatory of
the Clearing Member firm.

Clearing Members must give the Clearing House a minimum of five business
days' notice of amendments or updates to settlement details. A new form must be
completed and provided for each change.

Liffe Stock Contingent Transferor/Transferee Acknowledgement (Appendix
2H.56)

The Transferor/Transferee shall be a participant at the relevant settlement system.

Except where the Transferor/Transferee is also the Selling or Buying Clearing
Member a Transferor/Transferee Acknowledgement Form must be completed.
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2H.19.9

The form must be signed by a Director of the Clearing Member firm and the
Transferor/Transferee.

Part A should only be completed where the Transferor/Transferee is another
Liffe Clearing Member firm.

Part B must always be completed by the nominated participant at the relevant
settlement system.

Clearing Members must give the Clearing House a minimum of five business
days’ notice of amendments or updates to Transferor/Transferee details. A new
Liffe Stock Contingent Transferor/Transferee Acknowledgement Form must be
completed for each amendment.

Liffe Stock Contingent Allocation Change Request Form (Appendix 2H.57)

Clearing Members requiring the allocation of the stock leg of a Stock Contingent
trade on trade day plus 1 must complete this form. The form must be completed
in full by all Originating and Receiving Clearing Members involved in the allocation
and faxed to the Clearing House by no later than 16:00 hours on trade day plus 1.
The Clearing House will charge a fee of £6.00 per Originating and Receiving
Clearing Member per bargain. Charges will be included in each months general
fee invoice.
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LIFFE DELIVERIES
APPENDIX 2H.1

Authorised Signatory List

LIFFE DELIVERY DOCUMENTATION
AUTHORISED SIGNATORIES

Name of Clearing Member Company Stamp

Clearing Member Address:

Corporate Registration No.

Name Signature Position in Company

The person(s) listed above is/are authorised to sign such delivery documentation on our behalf

(Director) for and on behalf of

(Company Name)

LCH.Clearnet must be informed immediately of any amendments/changes to the information
specified in this form, failure to do so may result in delivery documents/ notifications being

rejected.
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LIFFE DELIVERIES - COCOA
APPENDIX 2H.2

Delivery ConfirmationlComgletion Notice

A To: LCH.C Ltd Operations Dept Fax No. 020 7667 7359

DELIVERY CONFIRMATION/COMPLETION NOTICE

Commodity Id | Delivery Month [ Tender Date [ M i l Account [ Conversion from Warrant Number |Certificale .\'umbeﬂ
CcCOo
Port [Varehous| Shed New Warrant Port [Varehous( Shed New Warrant
Id 1d Id Number Id 1d Id Number
Continue in next column Continue on another form

Conversion of the warrants listed below has not been completed for the reasons noted.

Conversion from Warrant Number Cerfificate Number Reason for Delay/Ex

Date Signed |
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APPENDIX 2H3

Warrant

TARRANT TRANSFERABLE BY ENDORSEMENT UNDER SPECIAL ACT OF PARLIAMENT

S Carg

P.O. Box 5955
3008 AZ Rotterdarm
41 Basaltstraat
Telgphone: B8 50 §5

A MEMBER OF THE OCEAN GROUPPLC

8y

£ Telex: 20272
stion Chamber of C Rotterdam.no, 129294
farrant No: 301941 Warrant Index No: Stock Book Refs 5.94.11/30931 Date; 9.3.94
N 1 ;
,:_\ J\L'«’ A 2 S/ BN ".-'/l .
i ﬁ« ‘.!r;j .-—;uyﬁte > for 161 t MNDRED 4 SIXTY ONE) BAGS G.F. NIGERIAN COCOA BEANS.
H SN A VAT ST TN
= T lmparted in the w BASSAM from COUNTRY OF ORICIN = NIGERIA
‘Entered by _McGREGOR CORY CAl SERVICES BV on tfie 23.2.9% ;
Deliverable to MCGREGOR ARGO SERVICES or Assigns by endorsement Rereon on paymerit
of Rent commericing on the 2@-ch, 1994 l@é@mﬁ&xxxxxxxxxxxxxxxxxxXxpérx%mx:parxma&x
Warks & Numbers Drafts é} RENT AMENDMENTS
KOPLEK 161 Bags N
cocoa -
NIGERIA ﬁi{‘?
P

%

A

All bags sound & full.

&
@
Stored our warehouse -

Harehouse 2, Cacaoweg, Amerikahaven, Amsterdam.
ntents and weight havo been ustablishad by us.
surnace has not been covared by us.

lis wt;runil must be given ««p in exchanga far Delivary Order and ali rents and charges paid (if required} bofore delivary of
8 COOUS.

ibject to our conditions aof business printad ovarleal, No insurancs risks are covered by us unlass specially instructed.

tis. Warrant is issued undar the provisions of the Ocean Tronzport & Trading Lid. (Oclivery Warrants] Act 1875, By Section
of the Act it s rrovidod that every Warrnnt issued undor tho Powers of the Act shall be deemed to ba a docurment of titie to
o goods spacified therain and shali bo. transtesable b di t wndoi and.any holddr of such

arrent the therein or the boara g an aopen-endorgement. or the
wdprson of any such Warrant bearing 3 spaecis! om of the rent and charges payable

Qcean Group PLC or sny ono of its subsidiary Companies (n respect of the gnod;sz»ocinﬁa inthe Warranl} hava the same
TAw right to the possession and property of such goods se.if thay weorae doposited ln his own
&2

or
¢-of any.auch Warrant bearin,
shall to

warehousa,

Al contracts and orders sre subject 1o the Condi leat.

listad

e I
Total gross iExE?ﬁxYHB‘?gcﬁ?os

Toare @ 157.78 Kilos
Yotal nett 9,934.22 . Kilos

for McGregor Cory Cargm
e z/‘
[

Warrant Clerk

=

Ledger Elerk

LCH.Clearnet Limited ©2009 75

July 2009



Clearing House Procedures Liffe Deliveries - Coffee — 10 tonne

APPENDIX 2H.4

Provisional Buyer Invoice

A § LOH CHEINST LEMdea JINTRCLO1S
ASTOSEZ
AJIEESY Pravisional Buysr Invoice
oy Samies * DIsvely Panod <n 2009
onivnd shomber Hame : Motice Day : 05 Zan 2009
Agcoumyy i e Soitipient Doy ! 12 S0 2009

Sommonity.  O00 port AN BYG

Lolting Account Detags

Owilvery birid ;o an

Ceagin i BEA

vasiel $

LAy Type .

B 02 LaNing D DM May 2008

Grading Datona

Certiioate Number B

Bapity Daty T a0 2009

GrABNG ARGWANCHS (Pr TONW]

AACKACLE DING : B

GELIP ABSWANCE {HHTID0?) : SO0 Y

B Count Arorwanon : 3.00

Datastink AN ; X ]

T ARWINGR : .09

BEN ST ABOWIMOR : 0.0

ResiUe ARowance : 200

HomHnsly ANOWarce : 000

TOMWS Graging Allcwaned (Pt Too) 000

NVoIce Ve,

Dalivery Price (EOGP) : $.332.00

CHrrist Ve : 12.420.00

LEGR GHRING ATOWArY ! THIR

PARCEL VALUE : $2.470.00

ANMGUIR DB 16 LCH.Coaamat Limiteg: [GOP) 12,870 RO
VAY w«mwausnw 3. MEFEre » BAJEra HE 6933
Rrgrptgern CACE Aopme House, 1) Adgats Moh Naat Looscn KCWw 184
WW!SDQI’MWMWW.‘”’M‘NW‘& ) 2000
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APPENDIX 2H.5

Provisional Seller Account Sale

Fuddress LLH Cleamnst Limited JanDwDI2E5
Address2 .
Address3 Prowisional Seller Accoumt Sale
Cry Momber : DaBvaTy Parfod - Jan 2008
Post Coae Membar Name : Mobee Day 06 Jan 2009
Azertrsl Account 1 Sotitoment Day - 12 Jan 2005
Seliors Raference .

Ccommuodifty:  CoD Port  HAM ViHK: BUGS

Lotitng Account Daksles -

Dedivery Lnit SDuU

origle SR

Weseel

Dty Fype P

Bili of Lading Date 29 Jan 2308

Geading DBatails :

Certieats Miznbear

Explry Dale 25 Feb 2002

Grading Allowances [Fal Fonne) -

Allrsance Bans 5]

Group Alawanoe (WNomBber} -25.00 2

Bean Count Allawance 10.060

Defechve Alawancs -10.00

Siate Akawanoe n.0a

Baan Cluster Allowarcs 0.03

R.esldue AITWanNoe 0.03

Homogensity Afoaancs 0.69

‘Tedal Grading Allossnce {Per TomE) -25.60

Inwoics Values:

Deilvery Price (ECSP) 1.342.00

Cordract Valua 13.520.00

LESS Grading AYOWancs -250.00

PARCEL WALUE 13.170.00

Amount Due fo Your Account: {GBP} 3,1780.08
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APPENDIX 2H.6

Final Buyer Invoice

Aadrass¥ LCH.Cleamet Limiteg JanOwaa1a¥
Aoinagsd . N
ABIraEsd Final Buyer inveice
Ciiy Coss Mosmnber : Deilvary Poariod : J43n 2082
Post ] 1 - #eamber Name : Notice Bay z 06 Jan 2002
SyEDard & JAN MAYen WIAE oo oint Tc Sattiamant Day : 12 Jan 2005
Warrant Nuember @ OO0 LCHI28
CommmodRy: CCO Parl:  ANT SWERH:  WOL Shied: AMIBEEE
Lodiing Swcount Datalks ©
Draiteary Link .= V] Weigh Dade : 15 Feb 2036 =1055 Vieighd : 9,852 Ok
Qrgn LOERE Renk Date : 42 Feb 2039 Total Tane Welght < 10BCEE
Tolaf Sample Weagnt : 285
Nt Weight : 9,530000
Grading Dedalls :
Caniacale Kumier z
Expiry Date M 26 Fep 2003
Grading Aflowances (Psr Tonnsg) -
Abowance Band - B
Group Allowanos jNummer) H -25.00 {2}
Bean Count Allowanos : 5.08
Defectiys Allosvancs : -&7.63
Slabts Allowance N 0.08
Bean Clusir Aliowances z 0.02
Regifos Allowance z -16.08
Hamogenely Allowance - 0.0
Total Grading Allowanee (Per Tamne) - -£2.00
invalce Values:
Debvery Price [EDSP) : 1.342.08
Condraci Vake z 13.4233.60
1E55 Grading AKWwancs : 210.70
LESS Deficit Afowance N 201.38
LESSE Reweigh AZowance . 16523
PARCEL WALUE z 1224277
Lmount Due to L CH.Claarnet Eimited: {GBR) 12,442 77
VAT Registrabion Sumber S8 245 2331 53, Registered In Ergiang Ko, 35952
Regisiered Gfce: Adgate House, 23 Adpate +-igh Strest, Londor EC3IN 124
Recagnises as s Ciesnmg House undar ihe Snancia Swrvives ond Markais Act 2500,
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APPENDIX 2H.7

Final Seller Account Sale

Adtrees] LCH.Claamet Lamitad Janbamang 1
Addrees2
SOITEESS Final Seller Account Sale
Cey Memibar : Deftvary PaEcd : Jan 2609
m%m Mermhse Nams : Notice Day : 05 Jar 2005
Azemaljan Ancount HE o Zotiiomnent Day : 12 .4an 2009
Warrant Humbee = OOC_LCH21Z
Bemors Referance

Commopdity: COoO Port ANT VEHK: WOL Shedt  ANTEIE

Lotling Account Datalts -

Diedlvery Unit . BOU Wizigh Ciata : 31 Aug 2E08 Gross Welght z o35,00800

OCrigin :o L8 Reni Diaj=2 z 12 Jan 26148 Total Tare Wésight - .06

Total Sample Wekght - 508
Mek Weight T 9335,E01.05

Grading Betafle -

CEertiNcats Number :

Explty Cate : 3B Apr 2009

Grading Allowancss (For Topmo) -

Adlowance Band M 8

Grogip ABowanes (Number} z -163.00 {5}

Bean Count Allwance : -11.52

Defactive Allowancs : -33.00

State Alowsnoe : 0.0

Bean Ckster Abgwancs : -32.00

Resldue Alcwance : ~&.00

Heombgensity AForsanc: : =5.00

Total Grading Ailowanos [Par Tome)y | -166.00

Invoics Valugs:

Delivery Frice JECSP) : 1.342.00

Contract Walu= : 1,322,000.00

LESS Gradtg ATOwWana : 16517017

LESS Denelt Alowance : €. F03.66

LESS Buk Delvery Unif Discount M 18.900.02

PARCEL VALUE : 1,350.221.15

Amount Due fo Your Account: [GBP) $,150,221.15
AT Regishation Nurmber: 5B 245 33417 33, Regzbered in Engand No. 25532,
foegizteras Citice: didgete Houze, 33 Xidgaie Hich Street, Londan ECIN 1EA.
Fecognised As a Clearng House undsr the Fimancl Services and Markets. Act 2305
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APPENDIX 2H.8

Warrant Delivery Instructions Report

LCH.Cleamet Limibed

‘Warrant Delivery instructions 08 Jan 2000
For Cocoa Parcels Tendered on 05 Jan 2002
Member Name:
dtember: Actount Heuse
Address:
Carmemrodity: CCo Motice Day: 25 Jan 2008
Belivery Monih: Jan GQ Saitlement Day: 12 dan 2005

MNumber of Wamants for Defivery: 3

Thas listing detads the arder in which Warrants for tha Sefflemsent Day specified abowe
must be presented {o LCH Ciramet

Port Warehousekasper Warrant Mo. Delivery Unit
AMS UMY COC_PCH265 50U
AT WOL COC_LCH200 LDuU
HAM BvVG COC_LCH204 jRald]

Warrants should be delivered for the aitention of LCH.Clearnet Operations NO
LATER THAN 12:00 HOURS on the setifernent day.

WAT Regsotcn Humber: BB 335 2211 33, Regiztered i England Mo, 23332,
Fapsteres Oice: Alogate Hausa, 23 Aldgate High Straed, Lordan EC3N 1EA
Recognised a3 a4 CErng House ungss the Fiszncal Services ang Markeis Act 2200

10ft
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LIFFE DELIVERIES - COFFEE — 10 TONNE

APPENDIX 2H.9

Warrant

iy

SEEEEEEaEEEEEEEDEEsaEEDEaEsiaiaisle e TR

Unicontrol Commodity S.A.
Teamual O Swaidka:
Asipstrasse 11-19
20457 HAMBURG
Telephon: (MO TR 2679 - Faxi (U 78 52 12

Orderlagerschein

Warrant

G Senetimiung dor SehSroe K Winschell, Warkehr wnd Larda rischalt
i for ".:sf(lﬂ. Solefiahn srd Vérkeh voum 1 Fobruzr 199G

WA GRS YRRty i3l ANt aF

B gy i WEASP I I TR

{o e b), ces 2
Warront Nug
Whircard Index ‘Iumhat

Wir lagerien ein b
Vea woeaBed e

ok ae
A;uﬁu rwm Luiahet s VEREN Ahked o Fm.:up 1, 1985

Lagerbuch Fol,
ik Bewz relptyonss

R i
Sﬁﬁ%‘a@_ v

e
HervFamwa . J 2 J— [ - . 13 er
SHED 43 A (HAMO3S) 28.06,95  woe
2l ungovorm |eger ep e ermram e »
Brs wa e an " 4n
‘ . »5 a5 AR Nl . o
Mm u;:)yl‘bﬂv;&r Zavu. ;ﬂ:gmma—s % mm Wmdﬂo::;m
G DLDOREST 83 bags Gima Kobusta Coffea 5,082, = Kpgs
GOMMODITY | (elghty thres aMn:y)
1 LD x> RIAS HAKRSK _ETA 22,06,95
B/’i, TME 0?384 tare 9,5 kpgs

A8 per lotting account

for 10 bags

foheR ind Geweh 5ind argege
-Dharieni w3 warghl iween e pyen b o

WL VMO e, 1 KR 254 PRYEN 14 SR A BT | MIAIRY e 220005 IS ke
gy 2ut Ko Bouss ool o Bed guagos i goa Enlipaies giin Grwen Diiber
bl e, B wr s it g0 el N QT Y Ipmlek Mty Vi
‘gt e Pt isbarithiaiimn 2k gt Ligemstan dchint 105 - S

rung dhew Secdeitagearhaies 2o FE Deremae- 1901 wng See ao owe Berdsge By

Wr'mmal CRABE PR L0 INT, X fir Taton, SOHIMY waD VR, 46
rehaic e 3 pomorceng wvs 1 Fabrge 108

WY ST 2 UnInake won FUNlrgr- e Plmpaacomite ar iGE ek enetbyhml
Timte Quak &t v winx ki d gir gt Femuet envninlhyird

Ny B e A § 12 Azac O TONY Lo W KR iete Forrhtonrt 2 g s

D0 Fpter 253 180 4% Hach M ARG,

EIQHEQQEEJQ]E]E*]EJEEEI@EE@JE]@E]QQE@QEEE@]@@EEEEEE
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Ko xi

-

B.0T. 1
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/A ,4]% -
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FRQ e AIREE I Weas B 50 Do HERy', QAL N W in SN CID Dib Tardd) 2 trae Chisves o Ciomimeron

Feoshtsverzindich st die coifeche Fass.ng o eses (rdariagersclayws.
i G of Crson e 1w Chresivays doxd oF 10ims Pdrcdod (4 Gy gt

EEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEE

a8
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APPENDIX 2H.10

Buver Invoice

WAT Regsraton Number: GB 345 X371 03, Regstered in Engond No. 25532,
Fomgtaterse Otine: Sldgale House, 32 Axigale High Sfrest London EC3W 1EA
Reoognized a3 a Clearing House undar the Francist Sersices and wMamees Ach 230

Addrezs] LCH.Clearnet Limitag Janbanarad

AIress2 N

AOrEsE3 Buyer Invoice

%’Yst coe Memibac : DeBivery Patiod : Jan 2002

- - Membar Nams 2 Tonder Dy H 23 Jan 2009

Svabiazd & Jan Mayen lelant sccount :C gatifament Day : 3 Jan 2002

Commodity: RC Port.  HAM WHK: 31D Shed: HAMILS
Letting Sccount Detalls © Latiing Account DataBa -
Warant : 8357 Warrang 15434
sarx I WIETNAK ROBUSTA COFFEE Mk VIETHASM ROBUSTA COFFEE
ngin : WAE Caigin WViIE
Duly Type : P ouly Type P
Final Landing Ciate : O3 Mar 2007 Flnd Laneng Bate 26 Apr 2007
Final Storing Diale : 13 Mar 2007 Final Bharing Oate: G4 May aDIFT
Qng. Weligh Dal= M 43 Jul 2007 Crig. Weigh Date 0% Sep 2007
Wexgh Date : £3 Jul 2007 Weigh Dale 04 Bep 2007
Rent Date H 03 Mar 2009 Rent Date 03 xiar 3000
Gross Weigat - 5.110.00 Cross Waighi S.096.00
Tatal Tare Weight : 50.00 Toial Tare Weight SO
Talal Sample Waight z 3.00 Toial Zampie Weight 300
Nat weight M §047.00 Med Welghi 5635400
Grading Defals : Grading Defalle
Grading Date : 2% Sep 2007 Geading Date 25 Zap DT
Grading Allowances (Per Toane) Grading allowances (Per Tonne) :
Ctass N 2 Class 2
Liass Allowance : -30.00 Class Akgwance 3005
{nvates Vaiues: mvoice values:
DeRvery Price (EDSF) : 965.00 DEfvery Price (EDSF] &55.00
Impoest Cuty Price M 1.1060.00 smport Dty Price 1,80B.00
Condract Value : 4825.00 Confract Vaius 2,625.00
LESS Rewalgh Aliowanos N 25.53 LESS Reweigh AZowance 3644
LESS Age Aliowance M 160.9% LESS Age Afonanc2 10676
LESS tmpert Digy : 10084 £ERS Impor: Duly 10678
LESE Graxding Allowance 15141 LESS Gradng Alowance 15105
PLUS Ren ¥ Fum ABowancs 43.05 PLUS Rent + Fumn Altewance 5694
PLUS Suplus Alcavance 45.35 PLUS Surplies ABowances 33.76
FARCEL VALUE H 452960 PARCEL VALUE 2,518,823

Amount Buee fo ECH.Clearnst Limites: (LSB) 90643
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APPENDIX 2H.11

Seller Account Sale

LCH.Ciearnet Limited JEntAtaTS2
Seller Aiccount Sale .
MembBr M De@very Parioa - J3n 2602
Membar Nams z Teader Day H 23 fan 2008
-Secount T H Zatisoment Diay H 30 fan 260w
Warranf Numbar T RC_LCHITS
Seolars Refesancs ©
commoglity: RC Pord:  ART WHE: V0L Bhedt ANTUIE
Lotilng Aecount Detalls -
Crigin - WY Wiaigh Dale . 31 Dec IE0& Gross Weaght M ‘©ap .50
Cuty Type - F Fent Date . 31 Dec 3036 Tofal Tase Piegnd 200,00
Tedal Sampie Weight : 1.5%
Nzt Weaghs : %,700.02
Grating Batalls
Gradang Bate : 81 Kav 2003
Grading Allowances (Pe Tonma)
Claes
Claes Allowance : a.0%
Toial Grading Alowance {Per Tanne) : 040
Invoice Valuss:
Deltvary Price (EDSR) : 965.00
Impori Duty Price : 1.000.00
ceondract vaiuwa : S550.00
LESS Rowaigh AlloNance : 0.0
LESS Age silowance : a.0a
LESS Impoet Suly . 18508
PLUS Grading Allawance : a.0a
LESS Rare ¢ Fum ARowanes : E0.23
LESS Diaficht sicvwance : 289.50
PARCEL WALUE : S0EG.3D
Amount Due to Yaur Account: (L8D) 285 3D
WAT Regisiraien Number: GB 243 2371 93, Registersd in Engand No. 25532,
Fepistered Cifios: Akdgass Houze, 32 Adgate High Street, tordon ESIN 1EA
Remgnized az a Clearng House under the Firancal Services 2nd Warkeks Act 230,
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APPENDIX 2H.12

Warrant Delivery Instructions Report

1 CH Clearmat Libsa
Warrant Belivery instructions OB Feb 2000
For Robusts $0% Parcels Tendared on e Feb 2000
Mernber Mame:
Member: Account: Howse
Address:
Comovodiby: RC Tender Day: 0% Feb 2009
Delivery Mondh: Fek D& Prompt Day: 16 Feb 2002
MNumber of Warmrants for ]
Deelitwery:
This lisfing details the order tn which Warrants for the Seffiement Day specified abowe
must be presented o L CH.Cleamed
Port Viaraehousekeeper Warrant Mo Spit Lot Warrant Mo.
HAME BwWG RC_LCHOST
Hapt BWiS RC_LCH13s
HaAN BWG RCECH208
Hadg BVG RC_LCH207
Hsad BwWG RC_ CH251
NOR (=10} RC_1LOCH136
Warrants showuld be delivered for the athention of LCH.Clearnat Operations NO
LATER THaAM 12:00 HOURS on the settemant day.
VAT Regizration Number: GB 245 2333 93, Regizterad In England No. 20553,
Crttie=: Al 23, High Sveet, London EC3NM 1EA.
Recognhadasa Cisseng House undex the FRencal Services and Maness Act 2000,
10of ¥
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LIFFE DELIVERIES — WHITE SUGAR

APPENDIX 2H.13

Seller’'s Notice of Tender

N LCH.CLEARNET
To : LCH.CLEARNET LTD Business Operations Bepartment Fax bo. 020 7667 7359 KMnemonic| Account
From : AAA Ltd AAA Seg
SELLER’'S NOTICE OF TENDER
White Sugar
We hereby tender to you the undermentioned lot{s) of White Sugar
TotalLots: | _ 300 |
Delivery Monthl Maro9o J
Date: | 16 : 02 :2009]|
Lots Country of Crigin Port of Loading Polypropylene
Bags Yes/No
200 Brazil Paranagua Y
100 Thailand Bangkel/Kohsichang Y
For and on Behalf of: AAA Ltd
{Authorised Signature}
FORM~E1
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APPENDIX 2H.14

Buyer’s Notice of Tender

e
LCH.CLEARNET
}\l
BUYER'S NOTICE OF TENDER

WHITE SUGAR

TO: [YYYLd | ACCOUNT:[ Non-Seg |
DELIVERY MONTH : [ mar0g | [ 300 |

We hereby tender to you on behalf of the seller(s) the lots detailed on this notice in fulfilment of the
buyer's contract(s) open in your name. You may with the consent of LCH.CLEARNET.LTD exchange
notices of tender,however, LCH.CLEARNET.LTD must ke informed no later than 12:0¢ hours on the
business day following the delivery

No of lots| LCH.Clearnet| Country of Origin| Portof Loading |Polypropylene|Seétlier Mnemeoenic
Ref No Bags
200 1-200 Brazil Parangua Y ABA
100 201-300 Thailand Bangkok-Kahsichang Y AAA
For: LCH.CLEARNET.LTD
Signature :

Date : 17-Feb-09

E. & O.E. FORM~EB
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APPENDIX 2H.15

Invoice (for Buyers)

TENDER D&TE : 17-NoW-2{08 LCH.CLEARNET LTD PAGE : 1
. INVOICE LCH REF : 3
MEMBER AQCOUNT : CLIENT

ALDGATE HOUSE

33 ALDGATE HIGH ST
LONDON

EC3IN 1Ex

TEL : 020 7426 7000
FAX : QG20 Ta67 73159

Z4 LOT(S), BACH OF 50 TONNES OF WHITE SUGAR

CONTRACT : WG DELIVERY PERIOD : DECOS
CONTRACT TERMS : FUB

™ ) OF BELIVERY  SANTOS

VESSEL : UNITED PROSPERITY

EXPECTED DATE OF ARRIVAL : {5-FER-200%

CONTRACT VALUE 1200 TOHNES (NET PARCEL WEIGHT)

AT USD 31&.10 PER TONNE : 378320.60
FREIGHT UIFFERENTIAL 1200 TOMMES

AT UsSD (.00 PER TONME : LESS 0.60
POLYPROPYLENE BAGGED ALLOWANCE 1200 TQIWES

AT UsD 0.00 PER TONWE : LESS 0.40
PRMPT DATR : 16-FEBR-2009 AMGUNT DUE TC LCH uso 379320.00
E. & O.E.

Vit Registration Number : GB245 2311 93, Registered in England Ne. 25932,
Registered Office : Aldgate House, 33 aldgate High Street, London EC3N 1BEA
Recognised as & Clearing House under the Financizal Services Act 1046
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APPENDIX 2H.16

Account Sale (for Sellers)

TERDER DATE : 17-NOV-20038 LQH.CLEARKET LTD BPAGE : 1
ACCOUNT SALE LCH REF : 4
MEMBER ACCOUNT : CLIENT

ALRGATE HQUSE

33 ALDGATE HIGH 5T
LONDOM

BC3W 1EA

TRL : 020 7426 7000
FAX : 020 7667 7359

205 LOT(8}, EACH OF 50 TONMES OF WHITE SUGAR

CONTRAECT 1 WSG DELIVERY PERICD : DECO8
CONTRACT TERMS : FCB

T OF DELIVERY : SANTOS
VESSEL : UNITEP PROSPERITY 2

EXPECTED DATE OF ARRIVAL : 05-FREB~-2002

CONTRACT VALUE 10250 TONNES (NET PARCEL WEIGHT)

AT USD 316.1i0 PER TONNE H 3240025.Q0
PREIGHT DIFFERENTIAL 103250 TONNES

AT USD 0.00 PER TOWRE ¢t LESS 0.0G
POLYPROPYLENE BAGGED ALLOWANCE 10250 TOMNES

AT USSRk 0.00 PER TONNE : LESS 0.060
u*MPT DATE : 16-FEB-2009 AMOUNT SUE TO YOUR ACCOUNT TUSD 3240025.00
BE. & O.E.

VAT Registration Number : GB8245 2311 93, Registered in England No. 25932,
Registered Office : aldgate House, 33 Aldgats High Street, London BC3N 1EA
Recognised as a Clearing House under the Financial Services Act 1986
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APPENDIX 2H.17

Arrangements for Deliveries — Notice to Seller

o
LCH. CLEARNET
A 4

LCH.CLEARNET.LTD
Aldgate House

33 Aldgate High Street
London EC3N 1EA

tel: +44 {0j20 7426 7000
fax: +44 {0j20 7426 7001
http:/vnerer Ichcleamet.com

ARRANGEMENTS FOR DELIVERY
NOTICE TO SELLER

WHITE SUGAR

TO: [pRAL ] ACCOUNT:[ _ Seg |
DELIVERY MONTH :[ January 2009

In accordance with the provision of regulation 21 (a) of LCH.CLEARNET LTD General Reguiations and procedures,
LCH.CLEARNET LTD hereby direct you as seller under an open contact subject to tender to defiver the iots

listed below to the buyer member(s) being buyer(s) under an open contract subject to tender.

Tender No. No. of lots Origin Load port Polypropyiene (Buying Member(s}
Bags
1-200 200 BRAZIL PARANAGUA Y YYY
201-300 100 THAILAND BANGKOK/KQHSICHANG Y YYY

Delivery in accordance with this notice shall constitute the due performance of your obligation towards LCH.CLEARNET.LTD

Signed
Date 17-Feb-09
E. & O.E.

Registered in England No. 25932 Registered Office Aldgate House 33 Aldgate High Street London EC3N 1EA
Recognised as a Clearing House under the Financiat Services Act 1986
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APPENDIX 2H.18

Vessel Nomination/Details

)
\> 4

LCH.CLEARNET

To : LCH.CLEARNET LTD Business Operations Department Fax No. 020 7667 7359

Counterparty : AAA Ltd {mnemonic) AAA
From: YYY Lid {mnemonic} YYY
Vessel Nomination/Details
White Sugar
Nnemonic| YYY Account N Date (13/03/09
Delivery Month Load port Origin Seller
Maro9 Paranagua Brazil AAA
Lots Tonnes Vessel E.T.A. date
50 2500 |MV Premier League 27/03/09
Detalis
For and on behalfof |[YYY Ltd
Signed
FORM~EY
LCH.Clearnet Limited © 2009 90 July 2009
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APPENDIX 2H.19

Notice of Presentation of Documents

/2

LCH.CLEARNET
\> 4

To : LCH.CLEARNET LTD Business Operations Department Fax No. 020 7667 7359

Counterparty :

YYY Lid

(mnemonic) YYY

From :

AAA Ltd

{mnemonic) AAA

NOTICE OF PRESENTATION OF DOCUMENTS

White Sugar
Mnemonic| Account | Soild |Counterparty| Delivery |Date documents are
Month to be presented
AMA S ‘S YYY MAR0S 10/04/09
Load port| Origin Vessel Lots Tonnes
Paranagua Brazil MV Premier League 50 2500
Bill Lading Bill of Lading Date Polypropylene Bags
No Yes/No
1 30/03/08 Yes

We confirm that it has been agreed that the documents for the above mentioned lots are to be
delivered to LCH.CLEARNET LTD by ourselves on the above date.

09/04/09
Date
For and on behalf of AAA Ltd
Signed
FORM~E10
LCH.Clearnet Limited © 2009 N July 2009
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APPENDIX 2H.20

Lots to be Taken Off Market

I
LCH.CLEARNET
\ ¥

To: LCH.CLEARNET LTD Business Operations Dept Fax No. 020 7667 7359
Counterparty : YYY Ltd {mnemonic) YYY
From : AAA Ltd {mnemonic) AAA

LOTS TO BE TAKEN OFF MARKET
White Sugar

Mnemonic | Account [Bought/SoidiCounterpartyDelivery Month| Date

AAA Seg Sold YYY Mar09 01/03/09
Load port QOrigin Vessel Lots Tonnes Price
Bangkok/Kohsichang| Thailand NIA 100 5000 40140

We confirm that it has been agreed that the above mentioned lots be taken off the market
at the price shown.

For and on behalf of AAA Ltd

Signed

FORM~E11
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APPENDIX 2H.21

Commercial Invoice

10950273 001

Y NO. 2

S COMPANY NAME
Rechnung
SELLERS NAME Invaice/Fakture
SELLERS ADDRESS
Original
E Datum/Date 29.06.95 / DOR
thre Kontact No. Vartaden von Nach Durch Am Vanﬁ"m';
Your Shipped fromvexpedie da Toa - fpar. OmMe Intenmidiary/intarmadialre
Votra contact HAMBURG IRAN ECOLE 28.06.95
gu"f’;nmm Ne. Ihre Bestallung Partlenummar Packungen T Warenbazelchnung Einzenpreis Gesamiprals
Notrs contact Your order Lot no. Packages Desoription of the marchandlse Price per unit Tatal-price
Votre order colls Description de la merchandise Prix par unite Pifx total US $
13950325-001 | 60000 3000000, 00kyg ITE CRYSTAL SUGAR
10950273 001 EG CATEGORY NO. 2 ’
EBAGS WITH PB, 50 K NET 350,00 MT 1050000,00
1395009002 31762 1588080, 00kg | WHITE CRYSTAL SUGAR, 350,00 MT 555828, 00

H PE, 50 K NET
FOBS HAMBURG ﬂaéot Swith TYTAL US$
NET CASH AGAINST DOCUMENTS ON FIRST PRESENTATION COMPANY STAMP

Banken: 200 700 00 Deutsche Bank AG. 0 801 498 / 200 500 Hamburglsche Landesbank, Girozentrale 130 641 / 200 300 00 Vereins- und Westbank Hamburg 4/0 37

LCH.Clearnet Limited © 2009
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APPENDIX 2H.22

Bill of Lading

PARTICULA,.» FURNISHED BY SHIPPER OF GOODS

SyPre : BILL OF LADING &/ o
CormPano{ NAME

Islamic Republic of Iran
g¥ _ Shipping Lines

TO ORDER

Notity addeess: {carrier 00t 30 be responsible for failure 1o notily}

Liffe Deliveries — White Sugar

GOVERNMENT TRADING
CORPORATION OF IRAN
*Local vessel: *from:
{Ocasn) veusel: Port of loading:
NICOLE Hamburg
Port of dischorge: *Final destination (i on-carriage). Freighi e Number of originatl 8L :
ONE OF THE IRANIAN PORTS H i 4/4 (FOUR)
Marks & Nos,: I Number ang kind of packages; desoription % T(";ron veight kg ]
210.000 BAGS - IO.SOW S NET WEIGHT
‘» 10.584.000 KGS
10.500 NET { AX OF WHITE
REFINED, AR, "PACKED iN NEW POLYLINED GROSS WEIGHT
JUTE BA! KGS NET WEIGHT EACH.
' OMS TARIFF NO. iB 17/01°
b 73020412

AL’S NAME: GOVERNMENT TRADING
RPORATION OF IRAN’

F Y REIGHT PAYABLE AS PER CHARTER PARTY"
SHIPPED ON BOARD '

ongin®

SHINPED w6 avparent gnayd Grder and candhiicn unigss otherwise specthwd
“n buard the starementioned vetsel the 920t described abave fihe pariicu:
155 given Loy fupplied by the Shippar and the messuremen), weight,
- geanhite, DAanZ, coments, mprks, numbers, auality and value teing unm
Fraight and charges: Cnn s e sstrier) b0 the ’c'uum 1o the Sort o ducharge o 10 0Lr
hereunic 23 dha may salely g0 sulyecd 1 the lermi fonditans and
erematang ¢f thin Bt of Ladng

in aczeoting this Bit of Lading the Qwnert of the §o0ds expreply accent
ang ageee 10 3l ity ipuldnsns on LOAR pages, whether wntten, printed,
Mamprd or otherwar IDInaiated, a1 luby as o they were all signed by
the Qonars ol she Goods

Shipper's Ael.:

In WiTNESS wherea! the #atter, Purses or Agent Gt the said virsel b
h3010 10x nuenber of ongaal Bills of Ladimg 1tated abuve, 3t of thin temoe
2rd gate, one of which beiog ac H the other1, stand void. Ong ol
or1ed in exchangs 101 the

L
“wt e ang 2dye OF o

LCH.Clearnet Limited © 2009 94 July 2009
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APPENDIX 2H.23

Certificate of Origin

1 Abgender -~ Consigrior 7'Expé;1itedr - Expedidor

CombBar] NaMe

Y. 423470 ORIGINAL

1

EUROPAISCHE GEMEINSCHAFT

2 Emplanger- Consignee - Destinataire - Destinatario
TO ORDER
IRAN-

EUROPEAN COMMUNITY - COMMUNAUTE EUROPEENNE -
COMUNIDAD EUROPEA

URSPRUNGSZEUGNIS

CERTIFICATE OF ORIGIN - CERTIFICAT B'ORIGINE -
CERTIFICADO DE ORIGEN

3 Ursprungsland - Country of origin - Pays d'origine - Pais de origen

--Federal Republic of Germany--
-(European Community)-

4 Angaben Gber die Befdrderung - means of transport-
expédition - expedicion

SHIPMENT FROM HAMBURG TO ONE OF
THE IRANIAN PORTS PER MS “ NICOLE *

5 Bemerkungen-remarks - observalions- observaciones

‘IRANIAN CUSTOMS TARIFF NO.

1B 17/01°

‘L/C NO, 73920412°

*PRIN NAME:
TRADING

PORPTION OF IRAN’

& Laufende Nummer; Zeichen, Nummern, Anzahl und Art der Packsticke Vs
tem number: marks, numbers, number and kind of packages; desofigt

500 M/TS MIN/MAX OF WHITE
\ UGAR, PACKED IN NEW POLYLIMED .
BAGS OF 50KGS NET WEIGHT EACH

TOTAL NUMBER OF BAGS: 210.000

ung 7 Menge
Quantity

10.500.000 KGS

NET WEIGHT

10.584.000 KGS

GROSS WEIGHT

GENANNTEN LAND HABEN

08 Juni 1995

b

8 DIE UNTERZEICHNENDE STELLE BESCHEINIGT, DASS DIE'OBEN BEZEICHNETEN WAREN IHREN URSPRUNG IN DEM INFELD 3

The undersigned authority certifies that the goods described above originate in the country shown in box 3
Lautorité soussignée certitie que les marchandises désignées’ ci-dessus sont originaires du pays figurant dans la case No. 3
La autoridad infrascrita certifica que las mercancias arriba meacionadas son originarias del pals que ligura en la casilla no. 2

ngelskammer Hamburg
R iker of Commerce
Cif Cloramerce de Hambourg
; ngrcio de Hamburgo

LCH.Clearnet Limited @ 2009
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APPENDIX 2H.24

Certificate of Weight, Packaging and Quality

Lontrol Linion

GESELLSCHAFT TR ©" ARENKONTROLLE mbH
Cargo Superintz~: and Samplers

Technical Inspes” mn =l Ana /sl

T T N » RO. 337072735
DESCRIPTION OQF 10.500 NET M/75 MIN/MAK OF WHITE HEFINED
G0Q0Ss SUGAR, PACKED IN NEW POLYLINED JUTE BAGS

OF S0KGS NET WEIGHT EACH

“IRANIAN CUSTOMS TARIFF NO. 38 17701
"vfC NO. 73020412"

P"PRINCIPAL'S NAME: GGVERNMENT (RADINGD
CORPORATION OF IRAN"

QUANTITY TOTAL NUMBER OFf BAGS: Z10.000
TOTAL NET WEIGHT: 10.500.00 KGOS
TOTAL GROSS WEIGHT: 10.584.0006 K&5

SHIPMENT FROM HAMBURG T2 ONE OF THE TRANIAN PORITS
.PER MS YNICOLE"

PACKING IN NEW POLYLINLD JUTE BAGS KGOS
NET WEIGHT EACH

LR XL X 22D ﬁkn(

WiZi. TRE UNDERSIGNLD, 0 @ GESELLSCHAFT FOR
WARENKONTROLLE MBH, BE 7 28217 BREMEN, GERMANY,
HEREBY CERTIFY TH CARRIEOD OUT THE INSPECTION ODURING
LOABING OF ABOVt @ CARGO WITH THE FOLLOWING RESULTS:
PACKING

IN NEW POLYLI JUTE BAGS OF 5Q KGS mET WEIGHY LALH. BAGS AN

STRONG ENOUGH AND SUITABLE FOR EXPORT. TARE WEIGRY FOR EACH [MPYY
BAG ARE MIM. 400 GRAMS.

QUALITY
WHITE REFINES AND/CR CRYSTAL SUGAR

WEIGHT /[ QUANTITY
10.500.000 XGS NET WEIGHT
10.584.000 K85 GROGSS WEIGHT
210.000 BAGBS A 50 KGS NET

ANALYSIS SPECIFICATIONS RESULTS
INVERT HAX. 0.04 0.01
PCLARISATION MIN. 99,4 39.9
MOISTURE MAX. 0.06 0,028
COLOUR ICUMSA MAX. 43 26
COLGUR BRUNSWICK BETWEEN TYPE COLOUR ZERG

AND THREE OF THE BURUNSWICK
INSTITUTE FOR AGRICULTURAL
TCCHNQOLOGY AND THE S5SUGAR
TNOUSTRY

BREMEN, 78.026.13%5
CONTROL
GESELLSCHAFT FUR WA
K oG = A HE angd Branches: TLEEED A0
kol Iowc!?s'nuss X A-vn“iw' "g\g&m * X L;;,._z‘;;-{anl.:\«'avw: -2 it
conaiions dated on O1. 0& 1987 Franksort Gmamnmroﬂf&mml
This certitcare does rot S5 wave: Seman HA 11741 AntwerD, meoaox xsr 323
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LIFFE DELIVERIES — WHEAT

APPENDIX 2H.25

Seller’'s Notice of Tender

To: LCHCLEARMNET.LTD

WHEAT

Fam
NV

LCH.CLEARNET

Seller's Notice of Tender

IW e hereby tender to wou the undermentionad lo#(s) of Wheat

Lots:

10

=

Drelivery vionth:

NMNarQ9

-

Date:

23/02/09

Prompt Trate: r

I .

02/03/00

LCH Use only

Tender MNo.| Buver BT

Store Number

Warrant Number

268

123545

23456

{only one store per page)

34367

43678

5678%

57300

78201

89102

S1G23

{Authorised Signature)

For and on Behalf of:

BEEBE Lt

FORM-~C2

LCH.Clearnet Limited © 2009
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APPENDIX 2H.26

Buyer’s Notice of Tender

™
LCH.CLEARNET
l\.l

BUYERS NOTICE OF TENDER

Wheat

TO : [ XXX Ltd —l ACCOUNT{ Seg

DELIVERY MONTH : Jan-09 NUMBER OF LOTS : 10

We hereby tender to you on behalf of the Seller{s) the lots detailed on this notice in fulfilment
of the Buyer's contract{s) open in your name.

Number of fots LCH Ref Number(s) Store Number
10 1 268

The Clearing House is in receipt of a declaration from the original tenderer confirming that
the warrant relative to this tender is immediately available in London and will be presented on
demand.

For: LCH.CLEARNETLTD
Signature :
Date : 23/02/09

E. & OE.
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APPENDIX 52H.27
Invoice
PRNDEZR DATE : 25-FZp-2009 1CH CLEARKET LTD PAGR : 1
INVCIZE L. H REP = S
HEMBER : AECCIUNT ¢ CLIEBNT
ALDSATE HOUSE
33 ALDGATE HIGH 3T
LONDCN
BC3N 1EA
TEL @ 020 743€ 720C
FAX : 020 TR&S 7359
3 LOTS, EACH OF 100 TONNES OF VEHEAT
CONTRACT @ WHP DELIVERY PERIDD : Mar(9
STORE NMBER YAREANT NIRISER
55 13647
13648
13049
CONTRACT VALUE 300 TLIRIZS AT CEP 109.30 PER TONNE - 32852 .00
ERUMY . DATE : 04-MAR-2039 AMOUNT UB TO LCH GDP 12853.C00
=SB RT
E, & C.E
VAT Reg-stration Number : CE245 2311 93, Feglsterad In England ¥o. 234932,
Rejistered Uffice : Aldgace Fouse, 33 Aldycle Hiylh Street, Londoa EC3IN 1BA
Racognisad as 2 MI=aring Fouse under the Financial Servizes At 1936.
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APPENDIX 2H.28

Account Sale

TENDER DATE : 21-NOV-2008 LCH.CLEARNET LTD PAGE : 1
ACCOUNT SALE LCH REF : 15
MEMBER : ACCOUNT : CLIENT

ALDGATE. HOUSE
33 ALDGATE HIGH ST
LONDON

EC3N 1EA

TEL : 020 7426 7000
FAX : 0207667 7359

6 LOTS, EACH OF 100 TONNES OF WHEAT

CONTRACT : WHT DELIVERY PERIOD : NOVO0S8
STORE NUMBER WARRANT NUMBER NO DAYS RENT
55 13636 21
13637 21
13638 21
13639 21
286 14465 16
313 - 13053 14
CONTRACT VALUE 600 TONNES AT GBP 93.00 PER TONNE : 55800.00
RENT COLLECTION VALUE INCLUDING VAT PER LOT PER DAY: l 468.82
1 JMPT DATE : 28-NOV-2008 AMOUNT DUE TO YOUR ACCOUNT GBP 55331.18
E. & O.E

VAT Registration Number : GB245 2311 93, Registered In England No. 25932,
Registered Office : Aldgate House, 33 Aldgate High Street, London EC3N 1lEA
Recognised as a Clearing House under the Financial Services Act -1986.

LCH.Clearnet Limited © 2009 100 July 2009
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APPENDIX 2H.29
Warrant
LIFFE Wheat Warrant Warrant Number
_{Name of Grainstorekeepeq Futures Store No.

We hereby declare tha! we hold 100 tonnes of European Union WHEAT at

{Name and Address of Store)

Telephone Fax Telex/e-mail

WE DECLARE to the Warrant Holder that the above quantity of Wheat is available for welghing-out from the specified Store whan required during Normai
Working Hours subject to reasonable prior notice having been given, is completely segregated from any wheat not covered by a Warrant in these terms and
will remain so segregated untif delwened out in full against the Warrant; and that the Wheat so segregated is marked with a clearly observable notice stating
that:

“This Grain has been tendered against Gralp

tracts of LIFFE under a Warrant and is the property of the Warrant Holder. This Grain is not the
tes.” .

E") Wheat Futures Contract Terms and Administrative Procedures and the
utures Cc {“Grair per Procedures”).

accordance with
Grainstorekeepel

WE DECLARE that TASCG £
Wheat. &

WE UNDERTAKE to provide with each de ent of Wheat a written declaration glving such information as may be known 10 cursefves
whether past-harvest chemical treatpergsas bee 3 2
known lo have been used.

le Crops and Dry Animal Feed Materials has been observed in respect.of the

Quality and Condition (subject to the Contra

(a) Wheat to be sound and sweet and in

{b) Natural weight 10-be not lass than 72

©) Moisture content not to exceed 15%. i “

{dy Admixture: (i) Seeds and/or total admixture of fg gralesZSrtinsZad oats) and dirt not to exceed 2% of which the dirt content not to

exceed 1%, (i) Ergot or garlic not to excead 0.0
(e) Sprouted wheat not to exceed 8%.
All of the above tests (a) fo {e) inclusive.shall be applied on a weight bas

Sampling o
(a) Samples shall be taken at the request of the Warrant Holder at the54e

separately.
{o) Defiveries shall be sampled from not less than ten positions In-falr p

(c) Samples so drawn shall be forwarded immediately to the Analyst as defined s
arbitration.
Clearance
The Warrant Holder shall withdraw the whole of the entilement on or before 31 July next {oliowing his acceptance of this Warran!.

This Warrant is issued subject to our General Conditions and 1o the Contact Tenms and Administrative Procedures and the Grainstorekeeper Procedures a
in force from time to time, such Terms and Procedures prevalling over our general Conditions and over the tenns set out herein in the event of any
inconsistency.

Gral authorised sig Y Name of Grainstorekeeper and Stamp

p

Date

NOTE: Neither LIFFE nor its directors nor a member of any committee of LIFFE nor an
employee of LIFFE or the London Clearing House shall have any liability whatsoever for the
pert e by the Gral of his responsibllities under the contract terms and
Administrative Procedures of UFFE or of any responsibilities he may assume towards
members or other parlies pursuanl to any Warrant or contract nor for the condition ot a
registered Store or its suitability for the slorage of Wheat. Parlles placing Wheat into a
registered Store or taking delivery of Wheat in or from the same shall accordingly have no
claim against LIFFE or against the directors or any member of any commitiee or any
employee or the London Clearing Housa, for any loss or damage thereby incurred however
such loss or damage may be caused.

LIFFE Form of Warrant (Wheat 2002}
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APPENDIX 2H.29(cont’d)

\
warrant Number

LIFFE Wheat Warrant

(Name of Grainstorekeeper)

Clearing House Canfirmation
The proper stamping of this Warrant by the LCH In any of the boxes below shall indicate that the Clearing House wili pay to the Grainstorekeeper, in accordance with the tenns of the London Clearing House
ped box. Tha dates shown on each box are

Grainstorekeeper Contract, such sum of monay as is equal to the Unpaid Rent collected by the Clearing House in respect of the period indicated in each such stam|
inclusive dates. Any such stamping shatl not under any circumstances (i) constitute any olher promise or represantation on the part of the Clearing House (i) give rise to any llability whatsoever (other than is

set out in tha London Clearing House Grainstorekeeper Gontract) on the part of the Clearing House, its officers, employeegs, contractors and agents, to the Grainstorekeeper, Warrant Holder or anyona else.

Futures Store No.

July 2009
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APPENDIX 2H.30

Seller’s Delivery Notification

To:LCH.CLEARNET.LTD

Seller's Delivery Notification - LCH.CLEARNET
A\ 4
Wheat

I"We hereby give notification of Tender of the undermentioned fof of Wheat, i fulfilment
of contracts for the delivery month mentioned below.

Date: 23/02/09
Mnemonic : BBB
TRS/CPS Account : Seg
Delivery Month : Mar-08
Store No. : 268
Warrant No. : 12345
Prompt Date : 02/03/09
Rent Date : : 09/03/09

{Authorised Signature)

For and on Behalf of: BEBB Lid

Company Stamp

FORM~NE1

LCH.Clearnet Limited @ 2009 103 July 2009



Clearing House Procedures Liffe Deliveries — Wheat
APPENDIX 2H.31

Warrant Collection Form

n To: LCH LTD Operations Dept Fax No. 020 7667 7359
LCH. CLEARNET .
V Company Name : XXX 1td
WHEAT WARRANT COLLECTION FORM
Mnemonic | Total Lots Account Commodity Id Delivery Meonth
XX 5 Seg Wheat Marf9
Store | Warrant Original Prompt Collection
Number Namber Date Date

268 12345 02/03/09 25/82/69
268 23456 02/03/09 25/02/09
268 34567 02/03/09 25/02/09
268 45678 02/03/09 __25/02/0%
268 56789 02/03/09 25/02/09

Date Signed

FORM-NE2
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LIFFE DELIVERIES — RAW SUGAR

APPENDIX 2H.33

Seller’s Notice of Tender

e —

A

\J LCH,CLEARNET
To: LCH.Clearnet Ltd Business Operations Department Fax 020 7667 7359 Mnemonic | Account
From: SSS Company Ltd SSS C

SELLER’S NOTICE OF TENDER

Raw Sugar

We hereby tender to you the undermentioned lot(s) of Raw Sugar

Total Lots: | 122 |
Delivery Month: | Mar-07 |
Date | 28:02:2007 |
Lots Country of Origin Port of Loading
122 El Salvador Acajutia
For and on Behalf of: SSS COMPANY LTD
(Authorised Signature)

FORM ~ D1
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APPENDIX 2H.33

Buyer’s Notice of Tender

v;‘ LCH.CLEARNET
BUYER'S NOTICE OF TENDER
RAW SUGAR
o | FFF Company Ltd | accounr:| CLIENT
DELIVERY MONTH : Mar-07 NUMEER OF LOTS :l 122
We hereby tender to you on behalf of the seller(s) the lots detailed on this notice in fulfiiment of the
buyer’'s contract(s) open in your name. You may with the consent of LCH.Clearnst Ltd exchange notices
of tender, however, LCH.Clearnet Ltd must be informed no later than 12:00 hours on the Last Trading Day
+ 2.
No of lots |LCH.Clearnet Refj Country of Origin Port of Loading Seller Mnemonic
No
122 1-122 El Salvador Acajutla SSS
For : LCH.Clearnet Ltd
Signature : I
Dato : 28-Feb-07
E. & O.E. FORM~D6
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APPENDIX 2H.34

Invoice (for Buyer)

TENDER DATE : 30-SEP-1996 LCH.CLEARNET LTD PAGE : 1
INVOICE LCH REF 8
MEMBER: ABA ACCOUNT : CLIENT
ABA LTD ALDGATE HOUSE
100 AaA STREET 33 ALDGATE HIGH ST
LONDON LONDON
EC3N 1EA

TEL : 020 7426 7000
FAX : 020 7667 77359

CONTRACT : SUG - Premiwm Raw Sugar
TOTAL LOTS : 300

TOTAL TONS (LOTS MULTIPLIED BY 15000

DELIVERY PERIOD : OCTI96

ORIGIN DOMINICAN REPUBLIC

PORT OF DELIVERY RIOC HAINA

VESSEL
EXPECTED DATE OF ARRIV:
BILL OF LADING DATE
BILL OF LADING NUMBER

DELIVERY PRICE (US CENTS PER POUN
DELIVERY PRICE (US DOLLARS PER TO

POLARISATION
POLARISATION ALLOWANCE PERCENTAGE

POLARISATION ALLOWANCE ([DOLLARS PER TON)

CONTRACT VALUE (15000 TONS AT US DOLLARS 336.000) : 5040000. 00

(US CENTS 15.00 PER POUND)

POLARISATION ALLOWANCE (15000 TONS AT 13.61}) : PLUS 204150.00
PROMPT DATE : 31-JAN-2007 AMOUNT DUE TO LCH ush 5244150.00°
E. & O.E.

VAT Registration Number : 6B245 2311 93, Registered in England No. 25932
Registered Office : Aldgate House, 33 Aldgate High Street, London EC3N 1!
Recognised as a Clearing House under the Financial Services Act 1986
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APPENDIX 2H.35

Account Sale (for Seller)

TENDER DATE : 30-~-SEP-1996 LCH.CLEARNET LTD PAGE : 1
ACCOUNT SALE LCH REF : 8
MEMBER : BBB ACCOUNT : CLIENT
EBB LTD ALDGATE HOUSE
200 BBB STREET 33 ALDGATE HIGH ST
[LOND ON LONDON
EC3N 1Ea

TEL : 020 7426 7000
FAX : 020 7667 7359

CONTRACT : SUG - Premium Raw Sugar
TOTAL LOTS : 300

TOTAL TONS (LOTS MULTIPLIED BY 50) : 15000

DELIVERY PERIOQD : OCTI96

ORIGIN : DOMINICAN REPUBLIC

PORT OF DELIVERY RIO HAINA

[VESSEL

BILL OF LADING DATE
BILL OF LADING NUMBER

DELIVERY PRICE (US CENTS PER
DELIVERY PRICE (US DOLLARS PER

POLARISATION
POLARISATION ALLOWANCE PERCENTAGE

POLARISATION ALLOWANCE (DOLLARS PER TON)

5040000.00

CONTRACT VALUE (15000 TONS AT US DOLLARS 336.000)

{US CENTS 15.00 PER POUND)

POLARISATION ALLOWANCE (15000 TONS AT 13.61) : PLUS 204150.00
PROMPT DATE : 31-JAN-2007 AMOUNT DUE TO ¥OUR ACCOUNT USD 5244150.00
E. & O.E.

VAT Registration Number : GB245 2311 93, Registered in England No. 25932,
Registered Office : Aldgate House, 33 Aldgate High Street, London EC3N 1E
Recognised as a Clearing House under the Financial Services Act 1986
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APPENDIX 2H.36

Arrangements for Deliveries — Notice to Seller

"Q
== LCH.CLEARNET
\>

LCH.Clearnet Ltd

Aldgate House

33 Aldgate High Street
London EC3N 1EA

tel: +44 (0)20 7426 7000
fax: +44 (0)20 7426 7001
http://www Ichclearnet.com

ARRANGEMENTS FOR DELIVERY
NOTICE TO SELLER

RAW SUGAR

TO: [ $SS Company Ltd ACCOUNT : CLIENT

DELIVERY MONTH :

In accordance with LCH.Clearnet Ltd Regulation 21 (a), LCH.Clearnet Ltd hereby direct you as seller under an open
contact subject to tender to deliver the lots listed below to the buyer member(s) being buyer(s) under an open
contract subject to tender.

Tender No. No. of lots Origin Load port Buying Member(s)

1-122 122 El Salvador Acajutla FFF

Delivery in accordance with this notice shall constitute the due performance of your obligation towards
LCH.Clearnet Ltd

Signed
Date 28-Feb-07
E. & O.E. '

Registered in England No. 25932 Registered Office Aldgate House 33 Aldgate High Street London EC3N 1EA

Recognised as a Clearing House under the Financial Services Act 1986
Form~D3
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APPENDIX 2H.37

Vessel Nomination/Details

"N
LCH.CLEARNET
\¥ 4

To : LCH.Clearnet Ltd Business Operations Department Fax No. 020 7667 7359
Counter| SSS COMPANY Litd (mnemonic) SSS8
From : FFF COMPANY Ltd (mnemonic) FFF

Vessel Nomination/Details
Raw Sugar

Mnemonic FFF Account C Date 22/03/07
Delivery Month Load port Origin Seller
Mar-07 ACAJUTLA EL SALVADOR SSS
Lots Tons Vessel E.T.A. date
122 6100 GLORIA DEO , 08/04/07
Details
Built 1977

FLAG BULGARIA

LOAD 162.32M

BEAM 22-24M

HOLD/HATCHES 9/9

GEAR 7 TIMES 12 TONS CRANES
DEM/DES USD 4500/2250

DESTINATION DURBAN

DOCUMENTARY INSTRUCTIONS TO FOLLOW

FFF COMPANY LTD

For and on behalf of

Signed

FORM~Dg
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APPENDIX 2H.38

Notice of Presentation of Documents

/"
LCH.CLEARNET
\?

To : LCH.Clearnet Ltd Business Operations Department Fax No. 020 7667 7359
Counterparty : FFF Company Ltd (mnemonic) FFF
From : S$S8S Company Ltd {mnemonic) SSS

NOTICE OF PRESENTATION OF DOCUMENTS

Raw Sugar
Mnemonic Account Sold Counterparty | Delivery Month |Date l¢)1o<:uments are to
e presented
SSS8 Cc S FFF Mar-07 12/04/07
Load port Origin Vessel Lots Tons
Acajutla | El Salvador Gloria Deo 122 6100
Bill of Lading Date Bill of Final Quantity and Quality Polarisation
Lading No. | Pert of Loading (VIN) | Port of Destination (Y/N) | Atvays 56 degrees where Final auantty
30/03/07 11232 Y N 98.00

We confirm that it ﬁas been agreed that the documents for the above mentioned lots are to be delivered to
LCH.Clearnet Ltd by ourselves on the above date.

11/04/07
Date

SSS COMPANY Ltd

For and on behalf of

Signed

FORM~D10
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Liffe Deliveries —

Raw Sugar

APPENDIX 2H.39

Lots to be Taken Off Market Notice

>
¥

LCH.CLEARNET

To: LCH.Clearnet Ltd Business Operations Dept Fax No. 020 7667 7359

Counterparty : $SS Company Ltd (mnemonic) S8s
From : FFF Company Ltd {(mnemonic) FFF
LOTS TO BE TAKEN OFF MARKET
Raw Sugar
Mnemonic Account | Bought/Sold | Counterparty | Delivery Month Date
FFF C B SSS Mar-07 28/04/07

Load Port Origin Vessel Lots Tons Price
Acajutla El Salvador | Gloria Deo 12 600 10.75

We confirm that it has been agreed that the above mentioned lots be taken off the market at the price

shown.

For and on behalf of

Signed

FFF Company Ltd

FORM~D11
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APPENDIX 2H.40

Commercial Invoice

[SELLER | EYTERHEAD]

Commercial invoice No.:

Date : [BUYER DETAILS]
Ref. :

Vessel:
Commodity:
B/L number:
B/L date:
Quantity:
Loading port:
Discharge port:
Contract no.:

Contract price USD[ J/metric ton basis FOB [port], fcountry]

Shipped quantity

{quantity] MT @ US$ [price]  perMT uss$ #VALUE!

Uss$ #VALUE!

DUE US
Method of payment:

RECEIVING BANK:
BENEFICIARY

ACCOUNT NUMBER:
REF.:
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Liffe Deliveries — Raw Sugar

APPENDIX 2H.41

Bill of Lading
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APPENDIX 2H.42

Certificate of Origin

o g Rearbe, 65 + € ender
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APPENDIX 2H.43

Certificate of Quality and Quality

INTERNATIONAL COMMODITY SERVICES 5.A.
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LIFFE DELIVERIES - LONG GILT

APPENDIX 2H.44

elivery Account Sale for Sellers

06-Mar-1999
LCH.CLEARNET LIMITED

Aldgate House, 33 Aldgéte High Street, London EC3N 1EA
Telephone:  +44 (0)20-7426 7000 Fax: +44 (0)20-7426 7001

Account Sale

Clearing Member: AAA Sub-account: House

Ref ID: 3
AAA FUTURES LTD
TENDER HOUSE
FENCHURCH STREET
LONDON EC3 4DR

In a/c with LCH.Clearnet Limited
LONDON INTERNATIONAL FINANCIAL FUTURES AND OPTIONS EXCHANGE
LIFFE LONG GILT FUTURE
Delivery Month: MAR99 Settlement Date: 08-MAR-1999

Tendered in fulfiiment of 104 lots of:

Stock Code T 999711

Coupon Rate 1 7.250%

Maturity Date . 07-Dec-2007

Nominal Value . GBP 10,400,000.00
EDSP : 114.82
Price Factor : 1.0160769
Initial Accrued : 159.3408
Delivery Days @ : 19.9176
Total Daily Accrued 159.3408
Countervalue GBP _ 12321758.80
E.&O.E.

Registered in England No. 25932 Registered Office;
Aldgate House, 33 Aldgate High Street, London EC3N 1EA
A Recognised Clearing House under the Financial Services and Markets Act 2000
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APPENDIX 2H.45
Delivery invoice for Buyer
LCH.CLEARNET LIMITED

Aldgate House, 33 Aldgate High Street, London EC3N 1EA
Telephone:  +44 (0)20-7426 7000 Fax: +44 (0)20-7426 7001

Invoice

Clearing Member: AAA Sub-account: House

Ref ID: 3

AAA FUTURES LTD
TENDER HOUSE
FENCHURCH STREET
LONDON EC3 4DR

In a/c with LCH.Clearnet Limited
LONDON INTERNATIONAL FINANCIAL FUTURES AND OPTIONS EXCHANGE
LIFFE LONG GILT FUTURE
Delivery Month: MARS9 Settlement Date: 08-MAR-1999

Tendered in fulfilment of 104 lots of:

Stock Code ;999711

Coupon Rate D 7.250%

Maturity Date : 07-Dec-2007

Nominal Value GBP 10,400,000.00
EDSP : 114.82
Price Factor : 1.0160769
Initial Accrued : 159.3408
Delivery Days @ : 19.9176
Total Daily Accrued 159.3408
Countervalue GBP 12321758.80
E.&O.E

Registered in England No. 25932 Registered Office:
Aldgate House, 33 Aldgate High Street, London EC3N 1EA
A Recognised Clearing House under the Financial Services and Markets Act 2000
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APPENDIX 2H.46

Delivery Instructions for Seller

06-MAR-1999
LCH.CLEARNET LIMITED
Aldgate House, 33 Aldgate High Street, London EC3N 1EA
Telephone +44 (0)20-7426 7000 Fax +44 (0)20-7426 7001
LIFFE LONG GILT FUTURE
DELIVERY INSTRUCTION FOR SELLERS
Delivery Month - MAR99
Delivery to the Clearing House at CREST
Clearing Member: AAA Sub-account: Client
From Clearing Member's Del Centre: CREST
AAA
FUTURES
LTD
TENDER
HOUSE
FENCHURCH Account No : 92506
STREET
LONDON AccountName : AAA
FUTURES
EDSP : 107.70 Notice Date . 06-MAR-1999
Currency ID : GBP
Settlement : 08-MAR-1999
Date . 3H. ﬂ-l 5H.
Instr. Clearing House Agent  Clearing Countervalue Stock Code Nominal
Name House Value
Lots Account No
CREST 5172 12321758.80 (GB0009997114 10,400,000.00 104
E.&O.E

Registered in England No. 25932 Registered Office:
Aldgate House, 33 Aldgate High Street, London EC3N 1EA
A Recognised Clearing House under the Financial Services and Markets Act 2000
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APPENDIX 2H.47

Delivery Instructions for Buyer

LCH.CLEARNET LIMITED

Aldgate House, 33 Aldgate High Street, London EC3N 1EA
Telephone +44 (0)20-7426 7000 Fax +44 (0)20-7426 7001

LIFFE LONG GILT FUTURE
DELIVERY INSTRUCTION FOR BUYERS

Delivery Month ~ : MARS9
Delivery From the Clearing House at CREST
Clearing Member: AAA Sub-account: Client
To Clearing Member's Del Centre: . CREST
AAA
FUTURES
LTD
TENDER
HOUSE
FENCHURCH Account No ;92506
STREET
LONDON AccountName : AAAFUTURES
FUTURES
EDSP : 107.70 Notice Date : 06-MAR-1999
Currency ID : GBP
Settlement : 08-MAR-1999
Date
Instr. Clearing House Agent  Clearing Countervalue Stock Code .
: Nominal
Name House Value
Lots Account No
CREST 5172 12321758.80 GB0009997114 10,400,000.00 104
E.&OE

Registered in England No. 25932 Registered Office:
Aldgate House, 33 Aldgate High Street, London EC3N 1EA
A Recognised Clearing House under the Financial Services and Markets Act 2000
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Liffe — Equity Futures/Option
and Stock Contingent Trading Delivery Procedures

EQUITY FUTURE/OPTION AND STOCK CONTINGENT TRADING DELIVERY PROCEDURES

APPENDIX 2H.48

Summary Clearing Member Delivery Details Report (MDD)
LCH.CLEARNET LIMITED

Aldgate House, 33 Aldgate High Street, London EC3N 1EA Tel: +44 (0)20-7426 7000 Fax; +44 (0)20-7426 71562
SUMMARY MEMBER DELIVERY DETAILS REPORT
This statement is issued in accordance with the Clearing House general regulations

All transactions must be booked to the Clearing House CREST account, account number 355, in accordance with the
Liffe Contract Terms and Administrative Procedures

STOCK IN DELIVERY Settlement Amount
Clearer Position . . Settlement .

Account Account Com Series Exercise Date Day Long Short Price Long Short
AAA/House AAA AAA M ATD S MAY95 00045 02-MAY-1995 10-MAY-1995 0 200 45 0.00 9000.00
AAA/House AAA AAA M ATD S MAY95 00050 02-MAY-1995 10-MAY-1995 400 0 50 20000.00 0.00
AAA/House AAA AAAM ATD S MAY95 00070 02-MAY-1995 10-MAY-1995 1500 0 70 105000.00 0.00
AAA/House AAA AAAM ATD S MAY95 00080 02-MAY-1995 10-MAY-1995 0 500 80 0.00 40000.00

AAA AAA M
ATD 1900 700 125000.00 -49000.00
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APPENDIX 2H.49

Clearing Member Stock Contingent Trade Report (SCTM)

LCH.CLEARNET LIMITED

Aldgate House, 33 Aldgate High Street, London EC3N 1EA Tel: +44 (0)20-7426 7000 Fax: +44 (0)20-7426 7152

MEMBER STOCK CONTINGENT TRADE REPORT

Clearing Member : AAA
Sub Account o H
Currency : GBP
Security . BG
Initial Margin Rate . 4%
Margin Price . 3.8025
Business Date : 01/01/1999
Settlement Date | Trade Reference EMS Reference B/S Quantity Price Settlement Total | Variation Margin Initial Margin
06/01/1999 AAAAA100000 CAAAH--99010001 B 350,000 3.8500 1,347,500.00 -16625.00
06/01/1999 AAAAA100001 CAAAH--99010002 S 18,500 3.8800 71,780.00 1433.75
06/01/1999 AAAAAT00002 CAAAH--99010003 S 20,000 3.8700 77,400.00 1350.00
06/01/1999 AAAAA100003 CAAAH--98010004 S 10,000 3.8600 38,600.00 575.00
06/01/1999 AAAAA100004 CAAAH--99010005 S 5,000 3.8500 19,250.00 237.50
e NET B Ree 00 I i2s s T 4509765 T
b e e e e e e e O AL e 213,028.75 . 45,097,865
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APPENDIX 2H.50

Stock Contingent Trade Reconciliation Report (SCTR)
LCH.CLEARNET LIMITED

Aldgate House, 33 Aldgate High Street, London EC3N 1EA Tel: +44 (0)20-7426 7000 Fax: +44 (0)20-7426 7152

STOCK CONTINGENT TRADE RECONCILIATION REPORT

Clearing Member AAA

Sub Account : H

Trade Date | Sefiement L'ﬁi o | sonnect EMS Reference TRD | NCM [ OB | omd | X | voume | B/S | Type | Acc | A%
06/01/1999 | 13/01/1999 | 0000000001 | 1300000001 | CAAAH—99010001 | cCC | BBB | Jan-2000 | AYL | 00280 | coooso | B | P | s | Loot
06/01/1999 | 13/01/1999 | 0000000002 | 1300000002 | CAAAH—99010002 | ccC | BBB | Jan-2000 | AYL | 00280 | ooo4s0 | B | P | s | Loo2
06/01/1999 | 13/01/1999 | 0000000003 | 1300000003 | CAAAH—99010003 | CCC | BBB | Jan-2000 | AYL | 00280 | 000500 | B | P | s | Loo3
06/01/1999 | 13/01/1999 | 0000000004 | 1300000004 | CAAAH—99010004 | CCC | BBB | Jan-2000 | AYL | 00280 | 000550 | B | P | S | Loo4
06/01/1999 | 13/01/1999 | 0000000005 | 1300000005 | CAAAH—99010005 | CCC | BBB | Jan-2000 | AYL | 00280 | ooosc0 | B | P | s | Loos

LCH.Clearnet Limited © 2009
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APPENDIX 2H.51

Physically Delivered Equity Option Settlement Details Form

To. LCH.Cleamnet Ltd Clearing Member Name;
Aldgate House
33 Aldgate High Street
London EC3N 1EA
Fax:+44 (0)20 7426 7152
Tel:+44 (0)20 7426 7688 Clearing Member Mnemonic:
Attention: Business Operations Clearing Member CPS sub account:
| Clearing Member Name | | Clearing Member Mnemonic |
Clearing Member CPS | ‘S'egregated* ‘House* ‘M'arket Maker*
Position Keeping -
Account ‘N'on-segregated*”

*Tick as applicable.

Please complete the boxes below with your CREST and Euroclear settlement details. The details set out below will be regarded
by the Clearing House as identifying the nominated Settlement Agent until the Clearing House is notified to the contrary by
receipt of a new Settlement Detail Form.

CREST

CREST Participant ID

CREST Participant
Name

Contact Name and
Telephone Number

Euroclear

Euroclear Account
Number

Euroclear Clearing
Member Name

BIC Code

Contact Name and
Telephone Number

Clearing Member Authorised Signatory Date

Ciearing Member Company Stamp

A Clearing Member may appoint a second party as Transferor/Transferee. If so, a Transferor/Transferee’s

Note: Acknowledgement must accompany this notice. In either case this form must be complete.
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APPENDIX 2H.52

Physically Delivered Equity Option Transferor/Transferee Acknowledgement

LIFFE EQUITY OPTION
TRANSFEROR/TRANSFEREE ACKNOWLEDGEMENT FORM

To: LCH.Clearnet Limited Dated ........coovevevercrenne 20....
From:(Clearing Member)

Obligations in respect of equity delivery contracts

Pursuant to terms 14.03 and 15.03 of the equity option contract terms of the London International Financial Futures and
Options Exchange (Liffe), we forward to you the acknowledgement of our appointed Transferor and Transferee set out
at A below. We also forward, at B below, a similar acknowledgement of the CREST or Euroclear account holder (if not
the Transferor and Transferee itself) to be used by the Transferor and Transferee for the purposes mentioned in terms
14.01 and 15.01.

(] TN (Clearing Member - Director)

ONLY TO BE COMPLETED WHERE THE CLEARING MEMBER HAS APPOINTED
ANOTHER FIRM AS TRANSFEROR/TRANSFEREE
To: LCH.Clearnet Limited Dated .......cccoovveeurenenn. 20....
From:(Transferor/Transferee)

Obligations in respect of equity delivery contracts

1. We hereby irrevocably acknowledge that your obligations with regard to all sums payable by you in respect of
shares to be delivered by us as Transferor in respect of any equity delivery contract from time to time entered
into by the above-named Clearing Member as delivery seller with you, and in respect of which we are
appointed Transferor, will be owed to the said Clearing Member alone and that we shall have no rights
whatsoever against you in respect thereof.

2. We hereby irrevocably acknowledge that we shall have no claims whatsoever against you in respect of any
delay on your part in transferring, or any failure on your part to transfer, the shares to be transferred in respect
of any equity delivery contract from time to time entered into by the above-named clearing member as delivery
buyer with you, in respect of which we are appointed Transferee, or in respect of any other matter whatsoever
concerning those shares.

Signed by(for Transferor/Transferee -Director)

PART B MUST ALWAYS BE COMPLETED
To: LCH.Clearnet Limited Dated .......ccoovvveenenen. 20....

From:(CREST or Euroclear Participant)

Obligations in respect of equity delivery contracts

1. We hereby irrevocably acknowledge that your obligations with regard to all sums payable by you in respect
of shares to be delivered by us'as CREST or Euroclear account holder for the Transferor in respect of any
equity delivery contract from time to time entered into by the above-named Clearing Member as delivery
seller with you will be owed to the said Clearing Member alone, and that we shall have no rights whatsoever
against you in respect thereof.

2. We hereby irrevocably acknowledge that we shall have no claims whatsoever against you in respect of any
delay on your part in transferring, or any failure on your part to transfer, the shares to be transferred in
respect of any equity delivery contract from time to time entered into by the above-named Clearing Member
as delivery buyer with you, in respect of which we are appointed CREST or Euroclear account holder for the
Transferee, or in respect of any other matter whatsoever concerning those shares.

Signed by(for CREST Participant- Director)
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Equity Futures Contracts Settlement Dgtgils Form

To: LCH.Clearnet Ltd
Aldgate House
33 Aldgate High Street
London EC3N 1EA

Tel:+44 (0) 20 7426 7688
Fax:+44 (0) 20 7426 7152

Aftention: Business Operations

[ Clearing Member Name | | Clearing Member Mnemonic |
Clearing Member ‘S'egregated* ‘H'ouse* ‘M'arket Maker*
CPS Position Keeping
Account ‘N'on-segregated*

*Tick as applicable

Please complete the boxes below with your CREST and Euroclear settlement details. The details set out below will be regarded
by the Clearing House as identifying the nominated Settlement Agent until the Clearing House is notified to the contrary by
receipt of a new Settlement Detail Form.

CREST

CREST Participant ID

CREST Participant
Name

Contact Name and
Telephone Number

Euroclear

Euroclear Account
Number

Euroclear Clearing
Member Name

BIC Code

Contact Name and
Telephone Number

Clearing Member Authorised Signatory Date

Clearing Member Company Stamp

A Clearing Member may appoint a second party as Transferor/Transferee. If so, a Liffe Contingent Trades

Note: Transferor/Transferee’s Acknowledgement must accompany this notice. In either case this form must be complete.
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Physically Delivered Equity Futures Contracts Transferor/Transferee
Acknowledgement

LIFFE EQUITY FUTURES CONTRACTS
TRANSFEROR/TRANSFEREE ACKNOWLEDGEMENT FORM

To: LCH.Clearnet Limited ) Dated ................... 20..
From: (Clearing Member)

Obligations in respect of equity delivery Contracts

Pursuant to terms 14.03 and 15.03 of the Equity Option Contract Terms of the London International Financial Futures
and Options Exchange (Liffe), we forward to you the acknowledgement of our appointed Transferor and Transferee set
out at A below. We also forward, at B below, a similar acknowledgement of the CREST or Euroclear account holder (if
not the Transferor and Transferee itself) to be used by the Transferor and Transferee for the purposes mentioned in
terms 14.01 and 15.01.

O e (Clearing Member - Director)

ONLY TO BE COMPLETED WHERE THE CLEARING MEMBER HAS APPOINTED
. ANOTHER FIRM AS TRANSFEROR/TRANSFEREE
To: LCH.Clearnet Limited Dated ........cc.oeoveneeenn. 20....

From:(Transferor/Transferee)

Obligations in respect of equity delivery contracts

1. We hereby irrevocably acknowledge that your obligations with regard to all sums payable by you in respect of
shares to be delivered by us as Transferor in respect of any equity delivery contract from time to time entered
into by the above-named clearing member as delivery seller with you, and in respect of which we are
appointed Transferor, will be owed to the said clearing member alone and that we shall have no rights
whatsoever against you in respect thereof. .

2. We hereby irrevocably acknowledge that we shall have no claims whatsoever against you in respect of any
delay on your part in transferring, or any failure on your part to transfer, the shares to be transferred in respect
of any equity delivery contract from time to time entered into by the above-named Clearing Member as delivery
buyer with you, in respect of which we are appointed Transferee, or in respect of any other matter whatsoever
concerning those shares.

Signed by(for Transferor/Transferee -Director)

PART B MUST ALWAYS BE COMPLETED
To: LCH.Clearnet Limited Dated .......cccovveeeeenee 20....

From:(CREST or Euroclear Participant)

Obligations in respect of equity delivery contracts

1. We hereby irrevocably acknowledge that your obligations with regard to all sums payable by you in respect of
shares to be delivered by us as CREST or Euroclear account holder for the Transferor in respect of any equity
delivery contract from time to time entered into by the above-named Clearing Member as delivery seller with
you will be owed to the said clearing member alone, and that we shall have no rights whatsoever against you
in respect thereof.

2. We hereby irrevocably acknowledge that we shall have no claims whatsoever against you in respect of any
delay on your part in transferring, or any failure on your part to transfer, the shares to be transferred in respect
of any equity delivery contract from time to time entered into by the above-named Clearing Member as delivery
buyer with you, in respect of which we are appointed CREST or Euroclear account holder for the Transferee,
or in respect of any other matter whatsoever concerning those shares.

Signed by(for CREST or Euroclear Participant - Director)
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Stock Contingent Trades Settlement Details Form

To: LCH.Clearnet Ltd
Aldgate House
33 Aldgate High Street
London EC3N 1EA

Tel:+44 (0) 20 7426 7688
Fax:+44 (0) 20 7426 7152

Attention:Business Operations

Clearing Member Name lﬁlearing Member Mnemonic ]
) ‘S'egregated” ‘House* ‘M'arket Maker*
Clearing Member
CPS Position Keeping
Account ‘N’on-segregated*

*Tick as applicable

Please complete the boxes below with your CREST and Euroclear settlement details. The details set out below will be regarded
by the Clearing House as identifying the nominated Settlement Agent until the Clearing House is notified to the contrary by
receipt of a new Settlement Detail Form.

CREST

CREST Participant ID

CREST Participant
Name

Contact Name and
Telephone Number

Euroclear

Euroclear Account
Number

Euroclear Clearing
Member Name

BIC Code

Contact Name and
Telephone Number

Clearing Member Authorised Signatory Date

Clearing Member Company Stamp

A Clearing Member may appoint a second party as Transferor/Transferee. If so, a Liffe
Note: Contingent Trades Transferor/Transferee’s Acknowledgement must accompany this notice.
In either case this form must be complete.
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Stock Contingent Transferor/Transferee Acknowledgement Form

Liffe STOCK CONTINGENT TRADES
TRANSFEROR/TRANSFEREE ACKNOWLEDGEMENT FORM

To: LCH.Clearnet Limited Dated ...........oeeeieneen. 20....
From: (Clearing Member)
Obligations in respect of equity delivery Contracts

Pursuant to terms 14.03 and 15.03 of the Equity Option Contract Terms of the London International
Financial Futures and Options Exchange (Liffe), we forward to you the acknowledgement of our appointed
Transferor and Transferee set out at A below. We also forward, at B below, a similar acknowledgement of
the CREST or Euroclear account holder (if not the Transferor and Transferee itself) to be used by the
Transferor and Transferee for the purposes mentioned in terms 14.01 and 15.01.

FOr c i (Clearing Member - Director)

ONLY TO BE COMPLETED WHERE THE CLEARING MEMBER HAS APPOINTED
ANOTHER FIRM AS TRANSFEROR/TRANSFEREE
To: LCH.Clearnet Limited Dated ..o 20....

From:(Transferor/Transferee)

Obligations in respect of equity delivery contracts

1. We hereby irrevocably acknowliedge that your obligations with regard to all sums payable by you
in respect of shares to be delivered by us as Transferor in respect of any equity delivery contract
from time to time entered into by the above-named Clearing Member as delivery selier with you,
and in respect of which we are appointed Transferor, will be owed to the said Clearing Member
alone and that we shall have no rights whatsoever against you in respect thereof.

2. We hereby irrevocably acknowledge that we shall have no claims whatsoever against you in
respect of any delay on your part in transferring, or any failure on your part to transfer, the shares
to be transferred in respect of any equity delivery contract from time to time entered into by the
above-named Clearing Member as delivery buyer with you, in respect of which we are appointed
-Transferee, or in respect of any other matter whatsoever concerning those shares.

Signed by(for Transferor/Transferee -Director)

PART B _ MUST ALWAYS BE COMPLETED
To: LCH.Clearnet Limited Dated ......oocvvvvvieeeeens 20....

From:(CREST or Euroclear Participant)

Obiligations in respect of equity delivery contracts

1. We hereby irrevocably acknowledge that your obligations with regard to all sums payable by you
in respect of shares to be delivered by us as CREST or Euroclear account holder for the
Transferor in respect of any equity delivery contract from time to time entered into by the above-
named Clearing Member as delivery seller with you will be owed to the said clearing member
alone, and that we shall have no rights whatsoever against you in respect thereof.

2. We hereby irrevocably acknowledge that we shall have no claims whatsoever against you in
respect of any delay on your part in transferring, or any failure on your part to transfer, the shares
to be transferred in respect of any equity delivery contract from time to time entered into by the
above-named Clearing Member as delivery buyer with you, in respect of which we are appointed
CREST or Euroclear account holder for the Transferee, or in respect of any other matter
whatsoever concerning those shares.

Signed by(for CREST or Euroclear Participant - Director)
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APPENDIX 2H.57

Stock Contingent Trades - Allocation Change Request

To : LCH.Clearnet Ltd. Business Operations. Fax No. +44 (0)20 7426 7152. Tel No. +44 (0)20 7426 7688

Stock Contingent Trades

STOCK CONTINGENT TRADES - ALLOCATION CHANGE REQUEST

ORIGINATING MEMBERS STAMP RECEIVING MEMBERS STAMP
CONFIRMATION STATEMENT

We confirm that we wish to allocate the positions detailed below in accordance with Clearing House Procedures.

ORIGINATING MEMBER'S SIGNATURE o eeeeeessens e seaseessseeeen RECEIVING MEMBER'S SIGNATURE ...............................................................

ORIGINATING MEMBER'S MNEMONIC o eeeeeeeeeeeeeeeseesssseeeraseen RECEIVING MEMBER'S MNEMONIC ...............................................................

ORIGINATING MEMBER.S ACCOUNT .......................................................... RECE|VING MEMBER'S ACCOUNT ...............................................................

ORIGINATING MEMBER'S CREST ID OR RECEIVING MEMBER'S CREST ID OR

EUROCLEAR ACCOUNT o, EUROCLEAR ACCOUNT D e
Trade Date Settlement Date Buy/Sell Contract Price Number of Shares Consideration
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House Business Operations Department on +44 (0)20 7426 7689. Enquiries
regarding margining—and-Clearing Member status should be directed to the »___.—»’{Formatted: Font: Not Bold, No underline, Font]
Membership Department on +44 (0)20 7426 7627/7023. Enquiries relating to color: Auto
HEEE RulesLiffe’s Rules should be directed to Li=FELIffe. -—»[Formatted: Font: Not Bold, No underline, Font]
color: Auto
Full details of contact points may be found on the Clearing House website { Formatted: Font: Not Bold, No underline, Font]
(http://www.Ichclearnet.com). color: Auto
2H.12  Interpretation «------{ Formatted: Heading 3 )

Capitalised terms used in these Procedures have the meaning set out in thes -
Clearing House's LEEECIearNYSE Liffe Clearing Regulations unless otherwise

specified.

Except where otherwise stated, all times shown are London time and the twenty
four hour clock is used.

TRS Funeti e
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Clearing House Procedures Exchange ClearingThe NYSE Liffe ¢Clearing Service—----- l Formatted: Tab stops: 6.3", Right + Not at
6.4"

[ Formatted: Normal Indent i

—————CPS Functions «------{ Formatted: Heading 3 )
Fhe-following-functions-are-performed-within GPS: «-------{ Formatted: Normal Indent i
~—setilement AR 1 Formatted: Normal Indent, Tab stops: Not at ]

1.28" !

<+ ------{ Formatted: Normal Indent J

{ Formatted: Heading 3 ]

{ Formatted: Normal Indent

,
{ )

1 Formatted: Normal Indent

———Matching System Functions T o ey ]

. . L . . ‘, Formatted: Normal Indent, Indent: Left: 0",
The following-functions-are-performed-within-the Matehing-System: First fine: 0" I
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Clearing House Procedures ExchangeClearingThe NYSE Liffe eClearing Service------- { Formatted: Tab stops: 6.3", Right + Not at
6.4"

o] Formatted: Normal Indent, Indent: Left: 0", \%

First line: 0", Tab stops: Not at 1.28"

{ Formatted: Normal Indent ]

@matted: Heading 3 j

{ Formatted: Normal Indent )

'"1 Formatted: Normal Indent, Tab stops: Not at 1
1.28"

---{ Formatted: Normal Indent {

{Formatted: Heading 3 ]

{ Formatted: Normal Indent j

{Formatted: Heading 3 }
Altimes-are-London-time- «-----{ Formatted: Normal Indent !
2H.2 AGREEMENTS «+-=---{ Formatted: Heading 2 )

2H.2.1 Clearing Services Management Agreement i i

Subject to LEEELffe's Exchange-requirements a LIEEEClear-Service Clearing+ - - | Formatted: Normal Indent

Member (the “chentClient Clea"nq Member")__!T'_?){_,a_PRQ!Ht_,QU_QFh?[,_(_3_'9@['.'!9 ------ [Formatted: Font: Bold, No underline, Font ]
color: Auto

including deliveries, on its behalf. The_HEEEClear Clearing Semee—@#eanﬂg "~{ Formatted: Font: Bold, No underiine, Font ]

Member, Liffethe—Exehange and the Clearing House must be party to the {color: Auto

agreement whereby the “managerManager Clearing Member agrees to perform

specific functions detailed in the agreement on behalf of the “clientClient Clearing

Member. A Clearing Member intending to pederm—act as a the

“managerManager-_ Clearing Member function—must ensure that it has

authorisation under the Financial Services and Markets Act 2000 and that the

terms of such authorisation are appropriate to and encompass all such functions.

—
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Clearing House Procedures Exechange-GlearingThe NYSE Liffe 6Clearing Service------- Formatted: Tab stops: 6.3", Right + Not at
6.4"

A copy of the relevant management agreement can be obtained from

LCH.Clearnet Limited OperationsMembership Department.Glearing—-Agreement
Applicabl £ st

————REGISTRATION DI { Formatted: Heading 2 )

——

«----- - | Formatted: Normal Indent

Basi fPositi K . Rkl { Formatted: Heading 4 J

1 Formatted: Normal Indent ] '

. { Formatted: Normal Indent

——The-*house-position-keeping-account’-represents-a-Glearing-Members-prncipal- business: the “house-financial-account

| LCH.Clearnet Limited © 20098 4 December2008MarchJuly 2009



Clearing House Procedures Exchange GlearingThe NYSE Liffe ¢Clearing Service------- { Formatted: Tab stops: 6.3", Right + Not at
6.4"

- { Formatted: Normal Indent )

o { Formatted: Normal Indent

2H.3 FINANCIAL ACCOUNTS «---=--{ Formatted: Heading 2 )

Clearing Member accounts have financial accounts associated with them. These«-----{ Formatted: Normal Indent i
are, inter alia, used to record cash balances, securities/documentary credits and

non-realised margin. Information contained within Position-keeping accounts is

consolidated into financial accounts, as follows:

Relationship with Position-keeping accounts

CPS Code LCH Code . - {Formatted: Centered ‘ ]
——————— { Formatted: Centered ]

Trading Account Financial Account -

House
Non-segregated client
Segregated client
Segregated client
Local

Default

Market-maker

As specified by the Clearing Member in accordance with Liffe’'sexchange
requirements where applicable.

rFEOoOronzx
IT *O0OIX

By accepting a trade into a position-keeping account a Clearing Member is also+ ----- | Formatted: Normal Indent !
deemed to be designating that trade for the associated financial account. There N

is no facility to change the designation once market contracts have been

registered by Liffe.

Other Financial Accounts «- { Formatted: Indent: Left: 0.79"

In some cases at the Clearing House's discretion, further financial accounts,+-- f\Formatted: Normal Indent
used only to record financial balances, may be opened as follows:

Code

Buffer accounts, used for holding additional deposits B

LCH.Clearnet Limited © 20098 5 December2008MarchJuly 2009
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6.4"
Code
’ {Resources—ascount—used—for—holding—supplementary Q
E' ;
Buyers’ and Sellers’ security account (segregated business) X
used for certain delivery contracts
Buyers’ and Sellers’ security account (non-segregated VA
business) used for certain delivery contracts
Default Fund (FYACCOUNL " ey | Formatteas Font: Bol, No underine, Font |
. color: Auto I
Each Clearing Member's Default Fund Contribution is held on a separate . '{ Formatted: Font: Bold )
t

financial account. In accordance with the Default Fund Rules this account
attracts a rate of interest at 3 month LIBOR +1%. The Default Fund account
codeis“F’,

‘| Formatted: Normal Indent

_..---1 Formatted: Font: Bold, Ttalic |

- Formatted: Normal Indent, Indent: Left: 0", ]
. First line: 0", Tab stops: Not at 1.28"
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Clearing House Procedures Exchange-GlearingThe NYSE Liffe eClearing Service------1 [ Formatted: Tab stops: 6.3, Right + Not atj
‘ 6.4"

2H.4 MARGIN e Formatted: Heading 2, Indent: Left: 0, First ]
line: 0", Tab stops: Not at 1.28"

2H.4.1 Variation Margin

All open contracts are marked to market daily by the Clearing House in+------{ Formatted: Normal Indent !
accordance with the-relevantexchangeliffe's Contract Terms or Rules. The

official quotation is used as the market price. Profits or losses are either credited

to or debited from Clearing Members’ financial accounts (realised margin) or they

form non-realised contingent liabilities or credits.

2H.4.1.1 Realised Margin oo { Formatted: Heading 4 ]
Realised margin is the calculated profit or loss arising from a comparison<------{ Formatted: Normal Indent )

between the value of open positions at the relevant official quotations with the
value of positions recorded in CPS and-LME-Clearing-System— i.e. the trade
price for new trades and the previous day’s official quotation for other positions.
Variation margin for the following types of contract is realised into postings to
Clearing Members' financial accounts:

. Al futures contracts which are open, i.e. not delivery contracts
. All non-equity option contracts.
—— LME Index futures contracts, LMEminis-: R { Formatted: Heading 4, No bullets or
numbering, Tab stops: Not at 1.38"

+2H.4.1.2 Non-Realised Variation Margin

Non-realised variation margin is calculated with reference to the original trade or+ ------{ Formatted: Normal Indent |
delivery price and the relevant official quotation. Non-realised variation margin is
applicable toduring the delivery cycle on result of options equity deliveries.:

oL ME-metaland plasticsfutures—and «-------{ Formatted: Normal Indent, No bullets or ‘;
numbering, Tab stops: Not at 1.38" i
»—Gas Oil-and 4 "‘l Formatted: Normal Indent, No bullets or !
numbering |
2H41442H.4.1.2.1 Contingent Variation Margin
Contingent variation margin is calculated with reference to the official quotation« ---{ Formatted: Normal Indent f

at which a contract went to delivery and the underlying asset value or the next
nearest futures delivery month official quotation, dependent on the terms of the
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Clearing House Procedures

Contract or these Procedures. Contingent variation margin is calculated for
EuronextliffeLiffellEFE contracts which are subject to delivery of an underlying
asset.

2HA4-4-462H.4 1.2.2 Option Variation Margin {Eurenextliffeequity options-and LME

6.4"

Exchange-ClearingThe NYSE Liffe ¢Clearing Service—----- LFormatted: Tab stops: 6.3", Right + Not at

options)
Applicable to Liffe equity options; Aas premium is paid up front, option variation+ -----{ Formatted: Normal Indent ]
margin is the value of unexpired options, calculated with reference to the official
quotation. Bought and sold options generate credit and debit option variation
margin respectively. For EuronextliffelLiffeLiEFE equity options, option variation
margin is referred to as Net Liquidating Value.
2H.4.1.3  Initial Margin «------{ Formatted: Heading 4 )
Separate initial margin _calculations are performed for a Clearing Member's+------{ Formatted: Normal Indent !
house “H’ and client “C” accounts-neo-offset betweenthese-accounts isallowed.
LIFEEL iffe accounts are margined net. meaning that if long and short positions
are held in the same delivery month/prompt date for futures, or the same series
for options, initial margin is charged on the net position.
2H.4.1.4 Initial Margin Parameters «------{ Formatted: Heading 4 )
Initial margin parameters are set by Liffe in line with minimum requirements+------- { Formatted: Normal Indent J
notified by the Clearing_House. However, in accordance with the Regulations,
the Clearing House retains the right at its discretion o vary the rates for the
whole market or for a Clearing Member's house and/or client accounts.
%CIearinq Members will “be notified by liffe of alterations to initial margin
parameters no later than the day before calls are made based on the new rates. m___,-—-tomment [LCH1]: OWEN TAYLOR: Is this ]
] comrect? Do we still need to mention?
2H.4.1.5 _ Intra-day Margin Calls «------{ Formatted: Heading 4 |
Liffe is entitled to make additional margin calls for payment the same day {intra-~-----'{ Formatted: Normal Indent
day margin calls) where it considers necessary. Intra-day margin calls will be
made via the Protected Paymenis System.
2H.4.1.6 __ Calculation of Initia} Margin «-----{ Formatted: Heading 4 ]
2H.4.1.6.1 _London SPAN «------{ Formatted: Keep with next

Initial_margins are re-calculated at the close of each business day using the
London SPAN aigorithm, which is an adaptation of the SPAN method developed
by the Chicago Mercantile Exchange™.

For full details of how London SPAN calculates margins, reference should be« - -

made to the SPAN technical information package (available from the
LCH.Clearnet Limited Risk Department +44 (0)20 7426 7520). Technical
questions should be directed to LCH.Clearnet Limited Service Desk +44 (0)20
7426 7200

* The Chicago Mercantile Exchange (CME) permitted the Clearing House
to adapt the CME specifications for SPAN to produce London SPAN,
which _meets the particular requirements of the London futures and
options markets. ‘SPAN [TM] ®’ is & registered frademark of the CME.

LCH.Cleamet Limited © 20098 8 Descember2008MarchJuly 2009
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2H.5

6.4"

Exchange-ClearingThe NYSE Liffe ¢Clearing Service------- { Formatted: Tab stops: 6.3", Right + Not at j

The CME assumes no liability in _connection with the use of SPAN or

London SPAN by any person or entity.

1. Full extent of the decimal places is used in the margin calculation

2, The margin result is rounded 1o the nearest penny .5 being rounded up

3. For stocks traded on the London Stock Exchange SETS System the

[ Formatted:

Heading 2

J Formatted: Normal Indent

L

3 [ Formatted Table

Formatted:

Tab stops: Notat 3" + 6"

BENEE

bid/offer spread is not used.

SETTLEMENT

244141462H.5.1.1  Cash Settlement

LCH.Cleamet Limited © 20098 9

Cash settlement is a final settlement derived from the difference between the<«
expiry price or Exchange Delivery Settlement Price (EDSP) and the previous
business day’s official quotation or such other quotation as is specified in the
relevant exchange’s-Exchangeliffe's Rules or, in the case of Event Protection
Contracts, the Exchange Final Settlement Price as is specified in the relevant
exchangeliffe’s Rules. This is debited from or credited to_-Clearing Members’

financial accounts.

This applies to the following contracts:

EuronextliffeliffeLIFEE

Three Month Euribor

Three Month Euro Libor

Three Month Short Sterling
Three Month Euro Swiss Franc
Three Month Euroyen (Tibor)
Three Month Euroyen (Libor)

2 Year US Dollar Swapnote
5 Year US Dollar Swapnote
10 Year US Dollar Swapnote
2 Year Euro Swapnote

5 Year Euro Swapnote

10 Year Euro Swapnote
FTSE Eurotop 100 Index

FTSE Eurotop 300

MSCI Euro

MSCI Pan Euro

FTSE 100 Index

FTSE 250 Index

FTSE 100 Index Option (American Style)

FTSE 100 Index (European Style)

Cash Seitled Commodity Swaps (Coffee, Cocoa and White Sugar)
Cash Settled Commodity Options {Coffee, Cocoa and White Sugar)
FTSE 100 FLEX Option (European Style)

Event Protection Contract in relation to iTraxx Europe

Event Protection Contract in relation to iTraxx Europe HiVol

Event Protection Contract in relation to iTraxx Europe Crossover
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Clearing House Procedures Exchange-ClearingThe NYSE Liffe ¢Clearing Service------- l Formatted: Tab stops: 6.3", Right + Not at

6.4"

2H.5.1.2 Delivery » enes @rmatted: Heading 4 j
Contracts remaining open at expiry are settled by physical delivery of thes----- { Formatted: Normal Indent |
underlying at the settlement price, EDSP as determined by the relevant Contract
Terms.

This applies to the following contracts:
EurconextliffeLiffeLIFEE o Formatted: Space Before: 3 pt, After: 3 pt,
Keep with next
Euro Bund Cocoa AN fF tted Tab} 1
Euro BTP Coffee 5 tonne RN ormattec 0
Long Gilt Coffee 10 tonne - { Formatted: Tap stops: Notat 3"+ 6
Five Year Gilt White Sugar - N { Formatted Table )
Equity contracts arising from:- exercised equity options, Wheat _ | Formatted: Left, Indent: Left: 0", Space
universal stock futures contracts (physical delivery) or Stock | Barley Before: 3 pt, Tab stops: Not at 3" + 6"
Contingent Trades Raw Sugar . { Formatted: Left, Indent: Left: 0", Space
. “ | Before: 3 pt, Tab stops: Not at 3" + 6"
2H.5.1.3 Options RSN  Formatted: Left, Indent: Left: 0", Space
LY Before: 3 pt, Tab stops: Notat 3" + 6"
Option premiums are settled in one of two ways: futures-style or up-front. «N\ 0 [ Formatted: Indent: Left: 0", Space Before: 3
pt, Tab stops: Not at 3" + 6"
2H.51.4 Futures-style - Formatted: Left, Indent: Left: 0", Space
N Before: 3 pt, Tab stops: Notat 3" + 6"
Variation margin is realised throughout the life of the option. On exercise or at« { Formatted: Heading 4 ]
expiry the premium (calculated with reference to the prevailing official quotation) ™ *, '=f Formatted: Normal Indent S
is debited from the buyer’s financial account and credited to the seller’s financial ™ [ . - ’
account. Formatted: Heading 4 ]
| Formatted: Normal Indent i
Futures-style settlement applies to Eurenext-LiffelLiffe non-equity options.
2H515 Upfromt e { Formatted: Heading 4 |
The traded premium is debited from the buyer's financial account, and credited«------ { Formatted: Normal Indent ]
-to the seller's financial account, on the business day after the day of trade.
Up-front settlement applies to EurorextdiffeLiffe equity option ; { Formatted: Normal Indent )
WHHght Sweet-Grude-Oil-optiens. “"-{ Formatted: Font: Not Bold, No underline, Font
color: Auto
2H86 OFFICIAL QUOTATIONS | Formatted: Font: Not Bold, No underline, Font.
. color: Auto
Official quotations are based on ‘closing settlement prices’, ‘closing quotations’------ oo 4. Normal Indent |

or ‘closing prices’ and are supplied by the—exchangeslLiffe at the close of
business each day. Fhe-LME-also-determines-the-exchangerates-applicable-to
those-contracts-quoted-in-more than-ene-currency:

Should an-Exchangeliffe fail to determine official quotations, settlement prices or
exchange rates, the Clearing House will itself determine these as necessary.
This will be done at the Clearing House’s discretion and be announced as soon
as possible.

- { Formatted: Font: Not Italic, Font color: Auto ]

{Formatted Heading 2 ]
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6.4"

Exchange ClearingThe NYSE Liffe eClearing Service—------ I Formatted: Tab stops: 6.3", Right + Not at

]

pt

e [ Formatted:

Normal Indent, Space Before: 0 !

"""" 1 Formatted:

Normal Indent

""" 1 Formatted: Heading 3 ]
--{ Formatted: Normal Indent
'(Formatted: Heading 3 ]

-1 Formatted:

Normal Indent

| Formatted:

Heading 4

Pt

I Formatted: Normal Indent, Space Before: 0

|

Euronext.liffe Commodity-Automatic Exercise Instructions oo { Formatted: Heading 4, Space Before: 0 pt

: ‘{F_qrmatted

Normal Indent
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6.4

opti +-----~"| Formatted: Normal Indent, Space Before: 0 1
ha it

{Formatted: Heading 3, Space Before: O pt ﬁ

{ Formatted: Normal Indent )

| Formatted: Heading 6 )

—————— { Formatted: Heading 3 ]

------~{ Formatted: Normal Indent ]
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6.4"

—— Exercise Deadlines and Restrictions-on Expiry Day «--—-{ Formatted: Heading 3 )

SRR [ Formatted: Normal Indent |

Euronextiffe-Interest | Quarderly | Serial OneYear | Quarterly Serial One
Curve

Sterling

Fhree-Menth 44:00 NA N 14:45 NA N/A

Euroswiss
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Clearing House Procedures Exchange-ClearingThe NYSE Liffe 6Clearing Service------- ] Formatted: Tab stops: 6.3", Right + Not at
6.4"

)

—Exercise by the Clearing House T L omenen i

When—-exercised—against—the-GlearingHouse-selects—sellers—against-which—to+- - { Formatted: Normal Indent _

-oeees ( Formatted: Heading 4

-

------ 1 Formatted: Normal Indent

Preo-Rata . <-- ( Formatted: Heading 4

~«-------{ Formatted: Normal Indent

{

"""" ] Formatted: Normal Indent, Indent: Left: 0",
First line: 0", Tab stops: Not at 1.48"

i

{d}if-recessary-the-process-describedin{iv)} will berepeated- A iFormatted: Normal Indent, Indent: Left: 0",

First line: 0"

Forexample——See-attached-worksheet <~ ---{ Formatted: Normal Indent
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L SR
EURONEXT.LIFFE PRO-RATA-ALLOGCATION-EXAMPLE - " Formatted: Right: 1", Width: 8.27", Height:
11.69"
Open-interest 130
Exercised 100 Ratio: 13
Lots

Clearing Shert First Rounded | Residual | Remaining | Residual Fotal
Members Lots | Allocation | Down | Exercise | Decimal | Lots | Allocated
Lots Allocation
AAA 10 | 7.6923077 7 0.69 E) 3
BBB 48 36-769234 39 077 4 34
cee 9 6.9230769 6 6.92 1 7
bbb 28 21538462 24 054 24
EEE 43 33-076923 33 008 33
FOTALS 430 4100 97 3 3 100
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)

2H3—OPTION EXERGISE AND EXPIRY-{ApplicabletotMEy ..---{ Formatted: Font: Not Italic, Font color: Auto |

-==~~| Formatted: Normal Indent

_—

'[Formatted: Heading 3

I Formatted: Normal Indent

{ Formatted: Heading 4 J

| Formatted: Normal Indent

{ Formatted: Heading 4 |

'f Formatted: Normal Indent

——— TAPO andindexOption Automatic-Exercise Instructions s { Formatted: Heading 3

(-

------ | Formatted: Normal Indent
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- R
~~~~~~ { Formatted: Heading 4 j
-------- { Formatted: Normal Indent
. 3
------- { Formatted: Heading 3 J
T
*-{ Formatted: Normal Indent
—————— { Formatted: Heading 4 B
i}
«---- -{ Formatted: Normal Indent
- B
——————- { Formatted: Heading 3 J
ify+ - --{ Formatted: Normal Indent
g |- . ‘
PR { Formatted: Heading 4
Thelasttrading day-for-a-delivery month-is-the-expiry-date- * " (Formatted: Nol Inden
————Exereise by the Glearing House B —
{ Formatted: Normal Indent J
T O H . ‘
——Notification of Allocation T {Formatmd: — —
_——-FFaded_OpHenS— . PRI I Formatted: Heading 6 it

" { Formatted:

Normal Indent, Indent: Left: 0" A/\

[ Formatted:

Normal Indent, Indent: Left: 0"
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‘"[ Formatted: Normal Indent, Indent: Left: 0"

------ { Formatted: Heading 3, Indent: Left: 0" )
-------- [ Formatted: Normal Indent

------ {Formatted: Heading 2 }
------ { Formatted: Normal Indent

-

------ { Formatted: Heading 3 j

{ Formatted: Normal Indent .

------ { Formatted: Heading 3 )
{ Formatted: Normal Indent

<<<<<<< { Formatted: Heading 3

' { Formatted: Normal Indent
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2H.7 DELIVERY AND TENDERS D {Formatted: Heading 2

2H.7.1 Overview

A Clearing Member with an open sale contract has the right to make delivery«------ { Formatted: Normal Indent

during the times and in the manner stipulated in the-appropriate-ExchangelEEE
RuleslLiffe’'s Rules.

A Clearing Member who is the seller must deliver the relevant asset underlying the
contract to the Clearing House and the Clearing Member who is the buyer must
pay the Clearing House against receipt of the asset. The specific procedures for
each contract differ and they are detailed in sections-5—9-of these procedures.

When making delivery, Clearing Members must be fully conversant with these

Procedures and the-relevant ExchangellFEE RuleslLiffe’'s Rules (including, where

appropriate, Contract Terms, Administrative Procedures, Clearing Member
circulars and Exchange notices).

2H.7.2 Delivery to and from Persons other than Members <----=--{ Formatted: Heading 3

Where Exchange-theLIEFE Rulesl iffe’s Rules permit—_a Clearing Member may<------ {Formatted: Normal Indent

appoint another Clearing Member to undertake delivery administration—{{see

Where Exchange-the-LIFEE Rulesliffe’s Rules permit. a Clearing Member may

appoint transferor(s) to deliver and transferee(s) to take delivery; in fulfiment of
specific confracts. Under all circumstances the Clearing Member remains
principal to the delivery contract; any other persons making or taking delivery do
so on behalf of the Clearing Member.

{ Formatted: Heading 3

{ Formatted: Normal Indent
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---- { Formatted: Heading 3 ﬁ
T ( Formatted: Normal Indent
2H.8 INVOICING BACK <----—{ Formatted: Heading 2 D
Where invoicing back of a Clearing Member's open contracts is to be performeds -----{ Formatted: Normal Indent
according to the provisions of the Glearing—House the LIFEELiffe
Ruleboockegulations or the LIFEELiife Exchange-Rules, the Clearing House will
produce the appropriate invoice(s) and credit note(s).
Accounts will be made up by the Clearing House in such a manner as it considers
appropriate in such circumstances.
2H4—POSIHION TRANSEERS (Furonextdiffe [ Formatted: Font: Not Italic, Font color: Auto |

j#fe+------{ Formatted: Normal Indent

—— LINK GLEARING PROCEDURES —oes {Formaued: Heading 2 3
———LINKCONTRACTS
TFhe-following-contracts-are-subjestte-ink-clearingarrangerents— e | Formatted: Normal Indent
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COMMODITY DELIVERIES -

The following general conditions apply to deliveries of cocoa. coffee, white sugar,

Clearing Members with open positions_at the cessation of trading are

{ Formatted: Heading 2

( Formatted: Keep with next, Keep lines
together

Formatted: Space Before: 4 pt, Tab stops:
0.69", Left

These procedures should be read in conjunction with Liffe Rules and regulations.*
the Rulebook and CPS user guide, all of which may be subject to change.

In the event of conflict between these procedures and the Liffe Rules, the latter

Clearing Members must make themselves fully aware of their obligations under

Enquiries _concerning these procedures should be directed to LCH.Clearnet

2H.9
2H.9.1 GENERAL INFORMATION
2H.9.1.1  Physical Deliveries
raw sugar and wheat.
obliged {o make or take delivery.
shall take precedence.
the relevant contracts.
Business Operations.
2H.9.1.2 Delivery Documentation

Clearing Members must submit delivery documentation by hand {o the Post Room
of LCH.Clearnet Limited at Aldgate House. addressed “Urgent, for the attention
of Business Operations”.

Where this section of the procedures specifies that a Clearing Member shall send
delivery documentation to LCH.Clearnet by means of fax transmission but
transmission facilities are not available., then such documentation must be
delivered by hand, addressed as above.

LCH.Clearnet Limited © 20098 11 Becember2008MarchJuly 2009
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Clearing House Procedures The LiffesiearNYSE Liffe Clearing Service

2H.9.1.3

Authorised Signatories - Appendix 5.1A

2H.9.1.4

if applicable, Clearing Members must ensure that the iender and delivery
documentation is signed by an authorised member of their staff. Alterations to
tender and delivery documentation must be initialled by the person who originally
signed the altered document cor the documents and alterations must be re-signed.

Clearing Members must submit a list of authorised signatories to the Clearing
House (see Appendix 2H.1684A). |l is the Clearing Member's responsibility to
ensure that the information contained in the form is accurate,

“Buyers” and “Sellers”

2H.9.1.5

Throughout these delivery procedures the term “Buver” is used to refer to the
buying Clearing Member and “Seller” to the seliing Ciearing Member.

Alternative Delivery Procedures: White Sugar and Raw Sugar

2H38.16

This Section 2H.9.1.554.5 applies to deliveries of white sugar and raw sugar.

in the event that the Seller agrees with the Buyer (to whom the Seller's tender is
alleccated by the Clearing House) to make delivery other than as specified in
HEEELiffe’s Reules and requlations. both parties must advise the Clearing House
by fax of their agreement. The Glearing House will liguidate the contracts at the
agreed settlement price, in fulfilment of all its obligations under the delivery
contract.

Clearing Member Accounis

2H8.1.7

No offset is_allowed for either physical delivery or financial settlement between
Clearing Members' house and client accounts or between tender and cover
accounts. Separate delivery documentation (Seller’'s Notice of Tender etfc) is
required for house and client accounts.

Liffe Guardian

Liffe Guardian is an electronic grading and delivery system which is used in the+
process of making and taking delivery of cocoa and coffee 10 tonne warrants.

LCH.Clearnet Limited © 20098 12 December2008Marchduly 2009
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Clearing House Procedures LIFFE Deliveries — Cocoa

2H.10 COCOA e { Formatted: Heading 2

2H.10.1 Delivery Specification

2H.10.1.1_Quality

Deliverable cocoa means cocoa of a growth and quality as defined in LIFEELiffe’s
Rules. .

2H.10.1.2 Price

The price at which the cocoa is delivered is the official guotation (see section
2H.62A-8) on the business day immediately preceding the day of tender.

2H.10.1.3 Scope

Cocoa shall be delivered from a nominated warehouse as defined in HIFEELIiffe’s

Rules.
2H.10.2 _Delivery Timetable «------{ Formatted: Heading 3
DAY S ; Ve TIME . S : . ACTION L <— —-~"{FormattedTable
SELLERS BUYERS
Notice Day By 16:00 All Clearing Members All Clearing
perform position Members perform
maintenance. position
maintenance.
Remaining open Remaining open
positions automatically | positions
become delivery automatically
contracts. become delivery
contracts.
Sellers must input Buyers who will be
Delivery Notices via taking delivery must
Liffe Guardian. input position
notices via Liffe
Guardian.

* HIT report available *HIT report available
on CPS. on CPS.

Eirst allocation of
Cocoa to Buyers by
the Clearing House.
{Buvers are not
informed of the
allocation details at
this time) unless
there are no
conversions to be
made.

—
=YP
e
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DAY ’ : IE ;‘ ;‘TIME’ ; B :',.; ACTION v:‘,r_"“‘_" --'-"G:rmatted Table

SELLERS BUYERS

By 16:00 The Clearing House
may direct sellers to
convert Bulk (BDU) or
Large (LDU) delivery
units into Large (LDU)
or Standard (SDU)
delivery units.

The exchange will be
notified of these

directions.
After Sellers can obtain
16.00 details of the iots {o be
converted via Liffe
Guardian.
First Business Day | By 12:00 Sellers who have been
after the Notice directed to convert
Day must give notice to the

Clearing House via
Liffe Guardian that
gither:

- they will comply
with the
conversion as
instructed

- they will convert
alternative delivery
units, and provide
details of those
units

- they will provide
substitute delivery

units, and give
details_of those

units.

By 16:00 Second allocation of
Cocoa to Buyers by
the Clearing House.
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LIFFE Deliveries — Cocoa

. ACTION

SELLERS

BUYERS

The Clearing House

The Clearing House

makes the following

makes the following

available fo Sellers:

available to Buyers:

- Account Sale
report available via
Liffe Guardian.

- Warrant Delivery

- invoice report
avaijable via

Liffe Guardian.
- Delivery details

Instructions report
available via Liffe

Guardian.

- Delivery details
available to view
via Liffe Guardian,

available to
view via Liffe
Guardian.

Nate: Account Sales and

invoices in respect of

any delivery units that are subject of a direction

to convert are provisional only at this stage.

First Business Day

Prior to or

Sellers who have been

prior to the
Settlement Day

by 10:00

directed to convert

By 16:00

Large Delivery units
{LDU) must give notice
to the Clearing House
that:

- they have

complied with the
CONversion as

instructed.

and

- arranged for the
warehousekeeper/
s o provide
updated delivery
details in respect
of the converted
delivery units.

VWhere necessary the

Where necessary

hours

Clearing House makes

the Clearing House

the following available

makes the following

to Sellers:
- Final Account Sale

available to Buyers:
- Final Invoice

report available via

report available

Liffe Guardian.

-~ Warrant Delivery
instructions report

via Liffe
Guardian.
Delivery details

available via Liffe

available to view

Guardian.

- Delivery details
available to view
via Liffe Guardian.

via Liffe
Guardian.

LCH.Clearnet Limited © 20098

15

December-2008MarchJuly 2009

{ Formatted Table




Clearing House Procedures

LIFFE Deliveries — Cocoa

‘DAY S ON - s
SELLERS BUYERS
Settlement Day By 10:00 The Clearing House
debits Buyers.
By 12:00 Sellers deliver to the
Clearing House clean
bearer warrants.
After The Clearing House The Clearing House
12:00 credits Sellers. makes the warranis
available for Buyers
to collect.
First Business Day | Prior to or | Sellers who have been
prior to the by 10:00 directed to convert
Conversion Buik Delivery units
Setilement Day {BDU) must give notice
to the Clearing House
that
- theyhave
complied with the
conversion as
instructed
and
- _arranged for the
warehousekeeper/s
to provide updated
delivery details in
respect of the
converted delivery
units
or
- _they are unable to
compilete conversion
in time and wish {o
apply for an
extension o
conversion.
The Clearing House
inform Buyers and
the Exchange where
a Seller has applied
for an extension to
conversion.
The Clearing House and the Exchange will
detemmine if an extension is to be granied. The
LGH-Clearing Housenet will inform the Seller
and Buyer if an extension to the Extended
Conversion Settlement Day has been granted.
LCH.Cleamnet Limited © 20098 16 December2008MarchJuly 2008
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LIFFE Deliveries — Cocoa

they have complied

with the conversion
as instructed

and

arranged for the

warehousekeeper(s)
to provide updated
delivery details in
respect of the

canverted delivery
units

DAY - | . - AcTION =
SELLERS BUYERS
By 16:00 | Where necessary the Where necessary
hours Clearing House the Clearing House
makes the following | makes the
available to Sellers:- | following available
Final Account to Buvers:
Sale report available
via Liffe Gugrduan. - Final lnvoice
= Warrant Delivery report available
Instructions report via Liffe
avaﬂabb Vla Llﬁe Guardlan
*Gugrd:an, _ - Delivery details
- Delivery details available to
available to view via view via Liffe
Llffe Guardian. Guardian»
Conversion By 10.00 The Clearin
Settlement Da House debits
Buyers.
By 12:00 Seliers deliver to the
Clearing House clean
bearer warrants.
Afier The Clearing House The Clearing
12:Q0 credits Sellers. House makes the
warranis available
for Buyers to
collect.
First Business Day | Prior to or | Sellers who have been
prior to the by 16:00 directed to convert Bulk
Extended Delivery units (BDU)
Conversion must give notice to the
Setilement Day Clearing House that:

LCH.Clearnet Limited © 20098
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Clearing House Procedufes LIFFE Deliveries — Cocoa

DAY - TIME |7 “ACTION . ( Formatted Table _J
SELLERS BUYERS
By 16.00 Where necessary the Where necessary+| ! { Formatted: Left B
hours Clearing House makes the Clearing House
the following available to | makes the
Seliers:- Final {foliowing available
Account Sale report to Buyers:
available via Liffe - Final Invoice
Guardian. report
- Warrant Delivery avaiiable via
Instructions report Liffe Guardian.
available via Liffe - Delivery
Guardian, details
- Delivery details available to
available to view via view via Liffe
Liffe Guardian. Guardian.
Extended By 10:00 The Clearing |~ {Formatted: Ler ]
Conversion House debits
Setilement Day Buyers. .
"1 By 12:00 | Seilers deliver to the “- { Formatted: Left )
Clearing House clean
bearer warrants.
After The Clearing House The Clearing
12.00 credits Sellers. House makes the
-warrants available
for Buyers to
collect.
On the Tenth By 17.00 The Buyer will be |~ { Formatted: Lef )
Business Day after deemed to have
the Settlement Day accepted each
delivery unit that
has been received
or
the Seventh
Business Day after
either:
- _the Conversion
Settiement Day
o .
- _the Extended
Conversion
Seitlement Day

e { Formatted: Space Before: 0 pt, After: 0pt |

(*YHIT  the CPS Delivery/Exercise report $HIT, Option 3 of TRS
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2H.10.3 _Delivery Procedures «------{ Formatted: Heading 3

Cocoa delivery months cease trading at 12:00 hours eleven business days prior to
the last business day of the delivery month. Sellers tenders must be submitted by
10:00 hours the following day (Notice Day).

2H.10.3.1 Notice Day «------{ Formatted: Heading 4

By 10:00 hours

All deliverable positions are based on Clearing Member positions at cessation of
trading of the previous business day. Only positions traded in the deliverable
month by the end of the previous business day can be settled or transferred to
avoid delivery or to_establish a deliverable position. Clearing Members must
ensure that all settiements and transfers are completed via CPS by the 10:00
hour’s deadline.

Clearing Memberg with a deliverable short position must submit the details of the
lots to be delivered via Liffe Guardian.

Sellers Delivery Notices may be deleted by Clearing Members via Liffe Guardian.

Clearing Members with buving positions must submit {o the Clearing House a
Buyers Position Notice via Liffe Guardian which should give details of the ‘shape’
of the positions that are required for delivery.

After 10:00 hours

The HIT report is made available via CPS, informing Buyers of the number of lots
aliocated.

By 16:00 hours

The Clearing House may direct sellers to convert Bulk (BDU) or Large (LDU)
delivery units into L DU’s or Small (SDU) delivery units.

After 16:00 hours

The details of the BDU and LDU that require conversion are available to the Seller
via Liffe Guardian.

2H.10.3.2 First Business Day after the Notice Day R LFormatted: Heading 4

By 12:00 hours

Selling Members who have received a direction to convert must provide the
Clearing House via Liffe Guardian with a notice stating that they will either:

convert as instructed

convert alternative units

substitute the reguired delivery units for replacement units of the same size and
thus avoid the need for conversion.
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In the cases where different delivery units will be converted. the alternate units
proposed for conversion must both match the Clearing House'’s reguirements to
fulfil delivery 1o buyers and must be of an equivalent or better quality.

By 16:00 hours

The Clearing House allocates the delivered cocoa to Buyers and makes available
via Liffe Guardian, to both Buyers and Seilers the Invoice and Account Saie (or
Provisional Invoice and Account Sale) for each delivery unit. At the same time the
Clearing House alsc makes available to Sellers via Liffe Guardian the Warrant
Delivery Instruction report which_details the order in_which warranis must be
presented on the Settlement Day.

2H.10.3.3 First Business Day prior to the Settlement Day
Prior to or by 16:00 hours
Selling Members who have received a direction to convert LDU must provide the
Clearing House with a notice stating that they have:
completed the conversion as instructed
and arranged with the warehousekegper/s to provide Liffe Guardian with details of
the delivery units arising from the conversicn. .
By 16:00 hours
The Clearing House makes available via Liffe Guardian. to both Buvyers and
Sellers the Final invoice and Account Sale for each converted delivery unit. At the
same time the Clearing House aiso makes available to Sellers via Liffe Guardian
the Warrant Delivery Instruction report which details the order in which warrants
must_be presented on the Seftiement Day. Delivery details are also made
available to Buyers and Seliers via Liffe Guardian.

2H.10.3.4 First Business Day prior to the Conversion Seftlement Day

Prior to or by 10:00 hours

Selling Members who have received a direction to_convert BDU must provide the
Clearing House with a notice stating that they:

have completed the conversion as instructed

and. arranged with the warehousekeeper/s to provide Liffe Guardian with details of
the delivery units arising from the conversion.

or

give notice that they have been unable to complete the conversion in time. They
must request an extension to the period allowed for conversion and must provide
information supporting the reasons for the conversion having not been completed.

The Clearing House and the Exchange will determine whether an extension is to
be granted. The Clearing House will inform the Buver and the Seller where this
has been permitted.
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2H.10.3.5

By 16:00 hours +

The Clearing House makes available via Liffe Guardian o both Buyers and Sellers
the Final invoice and Account Sale for each converted delivery unit under. At the
same _time the Clearing House also makes available o Sellers via Liffe Guardian
the Warrant Delivery Instruction report which details the: order in which warrants
must be presented on the Conversion Settlement Day. Delivery details are also
made available to Buyers and Sellers via Liffe Guardian.

First Business Day prior to the Extended Conversion Settlement Day

. Prior to or by 10:00 hours

2H.10.3.6

Seliersing-Members who have received a direction to convert BDU must provide
the Clearing House with a notice stating that they:

have completed conversion as instructed.

and, arranged with the warehousekeeper/s to provide Liffe Guardian with details of
the delivery units arising from the conversion.

By 16:00 hours

The Clearing House makes available via Liffe Guardian to both Buyers and Sellers
the Final invoice and Account Sale for each converted delivery unit. At the same
time the Clearing House alsc makes available to Sellers via Liffe Guardian the
Warrant Delivery {nstruction report which details the order in which warrants must
pbe presented on the Extended Conversion Settlement Day.

Delivery details are also made available to Buyers and Sellers via Liffe Guardian.

Seitiement Day, Conversion Settlement Day and Extended Conversion

Settlement Day

The Settlement day is the last business day of the delivery month. The
Conversion Settlement Day is ten business days after the Settlement Day. The
Extended Conversion Settlement Day is ten business days after the Conversion

Settlement Day.

On each of these days:

By 10:00 hours

The Clearing House receives payment from the Buyers. as detailed on the
Invoices.

By 12:00 hours

The Seller must deliver fo the Clearing House the warrant(s) as listed on the
Warrant Delivery Instruction report for the relevant Settlement Day. Warrants
should be presented to the Clearing House in the order listed an this report.

After 12:60 hours

The Clearing House makes payment to the Sellers. as detailed on the Account
Sales.
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Clearing House Procedures LIFFE Deliveries — Cocoa

The Clearing House makes the warrants available for Buyers to collect.

2H.10.3.7 Allocation of Cocoa

The Clearing House allocates cocoa to Buvers on the basis of meeting the
reguirementis of the Buyers Position Notices. No account is taken of any other
attributes of the cocoa when allocation is made.

2H.10.3.8 Invoice and Account Sale Calcuiation

The amount due to Sellers from Buyers (in respect of the cocoa deliveries) is
calculated in accordance with HiEFE-rulesliffe’s Rules—and—regulations. The
calculation may take into account, as appropriate, allowances for growth. quality,
deficit or surplus of weight, and any other allowance that may apply from time to
time.

The Clearing House makes the Invoice or Provisional Invoige {for Buvyers) and the
Account Sale or Provisional Account Sale (for Sellers) available as soon as
possibie after completion of the cocoa allgcation.

2H.10.3.8 Substitution to avoid Conversion

A Seller may. in accordance with LHEFE RulesLiffe’s Rules. in place of performing
a conversion, substitute a delivered unit via Liffe Guardian by no fater than 16:00
hours on the first business day after the Notice Day provided that the substitution
meets the requirements of the Clearing House to facilitate delivery.

2H.10.3.10 Substitution of Delivery Unit

A Seller may._in_accordance with LHEEE Rulesl iffe’s Rules substitute a Delivery
Unit with the Buver's prior consent (or in the case of dispute. if ordered to do so by
the LHEEELjffe Board). by instructing the Clearing House via Liffe Guardian by no
fater than 17:00 hours on the tenth business day following the Settlement Day or
the seventh business day afier either the Conversion Settiement Day or the
Extended Conversion Settlement Day.

As part of the processing of such substitution, the Clearing House will make a
Substitution Invoice or Account Sale available to the Buyer and Seller respectively.

If the Buyer does not consent to such g substitution, then the Seller remains
obliged to make delivery in accordance with the original tender. [f the Seller fails
to make delivery against the original tender then the Seller will be_in default in
performance under HHEEELiffe’s Contract Terms.

2H.10.3.11 Adjustment of Invoice and Account Sale Values

A Buyer or Seller may. in_accordance with HHFFERulesLiffe’'s Rules request an
adjustment to the delivery value, calculated by the Clearing House, via Liffe
Guardian by no later than 17:00 hours on the tenth business day following the
Settlement Day or the seventh business day after either the Conversion
Settlement Day or the Extended Conversion Settlement Day. The appropriate
documentation supporting the adjustment request should also be included.

2H.10.4 _ Documentation Summary «----—{ Formatted: Heading 3

The following summary sets out information that must be supplied to the Clearing
House in addition to standard details such as Clearing Member name, mnemonic.
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sub account (house or client) etc. In all cases these details must be completed in
full.

2H.10.4.1 Delivery Confirmation/Completion Notice - Appendix 2H.25:2A
The sSeller must submit to the Clearing House a completed Delivery Confirmation/
Completion Notice by the time stated in the Contract Terms and Adminisirative
Procedures. It must be completed in full and provide the following details in
respect of each lot converted:
Port ID - the three letter code for the port in which the cocoa is stored:
Warehouse D - the three letter code for the warehouse in which the cocoa is
stored;
Shed ID - the three letter and three number code for the shed in which the cocoa
is stored:
New Warrant Number - the new warrant reference number in full, replicating all
dots. dashes and spaces.

2H.10.4.2 Warrant - Appendix 2H.35:28B
A tender may not be made uniess, the rent and fumigation charges have been
written up by the warehousekeepsr to at least the Settlement Day. In the event of
there being a notice to convert a delivery unit then charges must be written up to
the Conversion Settlement Day or the Extended Conversion Settlement Day as
appropriate.
The warrant delivered to the Clearing House by the Seller must be free of all liens
and must be drawn to the order of the bearer. )

2H.10.4.3 Provisional invoice and Account Sale, Invoice and Account Sale - Appendix
2H.4 to 2H.75-26.5-2D, 5-2E and 5.2F
The Clearing House provides Buvers with Invoices and Sellers with Account
Sales. A separate document is issued in respect of each lot and is made available
via Liffe Guardian. Provisional Invoices and Accounis Sales are issued where a
delivery unit is the subject of an instruction 1o convert.

2H.10.4.4 Warrant Delivery Instructions Report - Appendix 2H.85.2G

The Clearing House provides Sellers with a Warrant Delivery instructions Report.
This report contains all warrant(s) due for delivery for a relevant Settlement Day
and the order in which they should be presented. This report is made available via
Liffe Guardian.
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Liffe Deliveries - Coffee — 10 tonne

2H.11

COFFEE - 10 tonne

2H.11.1

Delivery Specification

2H.11.1.1

Quality

Deliverable coffee means coffee of a growth and guality as defined in HEEELiffe’s

Rules.

Price

2H.11.1.2

The price at which the coffee is delivered is the official guotation (see section

2H.62A:8) on the business day immediately precedingpreceding the day of tender.

2H.11.1.3 Scope

2H.11.2

Coffee shall be delivered from a nominaied warehouse as defined in LEEE

Rulesliffe’'s Rules.

Delivery Timetable

-

,,,,,, &ormatted: Heading 2

------ { Formatted: Heading 3

The Ciearing House

makes the following
available to Sellers:

- Account Sale report

DAY . [mme | . v ACTION o
SELLERS BUYERS
Tender day | By 12:00 | All Clearing Members All Clearing Members
(excluding perform position perform position
last tender maintenance. maintenance.
day)
Sellers who wish to tender
input Delivery Notices via
both CPS and Liffe
Guardian.
After * HIT report available on | * HIT report available on
12:00 CPS. CPS.

Coffee allocated to Buyers
by the Clearing House.

The Clearing House -
makes the following
available to Buyers:

- Invoice report available

available via Liffe
Guardian.

- Warrant Delivery
instructions report
available via Liffe
Guardian.

- Delivery details
available to view via

Liffe Guardian.

via Liffe Guardian.
=._ Delivery details

available to view via
Liffe Guardian.

- -{Formatted Table
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LIFEE Deliveries — Coffee — 10 tonne

SELLERS BUYERS
Last tender | At 12:3Q | Trading ceases. Trading ceases. «|[-+~~{ Formatted: Keep with next ‘ )
day/last
trading day
By 14:30 | All Clearing Members All Clearing Members |- { Formatted: Keep with next )
perform position perform position k
maintenance. Remaining | maintenance. Remaining
open paositions open positions
automatically become automatically become
delivery contracts. delivery contracts.
Sellers submit Delivery
Notices via Liffe Guardian.
After * HIT report avaitable on | HIT report available on
14:30 CPS. CPS.
Coffee allocated to Buyers
by the Clearing House.
The Clearing House The Clearing House
makes the following makes the following
available to Sellers: available to Buyers:
- Account Sale report - Invoice report available
available via Liffe via Liffe Guardian.
Guardian. - Delivery details
- __Warrant Delivery available to view via
instructions report Liffe Guardian,
available via Liffe
Guardian.
- Delivery details
available to view via
Liffe Guardian.
Settlement | By 10:00 The Clearing House debits
Day Buyers.
By 12:00 | Sellers deliver to the
LCH Clearing Housenet
clean bearer warrants.
After The Clearing House The Ciearing House
12:00 credits Sellers. makes the warrants
available to Buyers.
bk LFormatted: Space Before: 0 pt, After: 0 pt ]
Y HIT the CPS Delivery/Exercise report 3HIT, Option 3 of TRS

2H.11.3

Delivery Procedures

Coffee delivery months cease frading at approximately 12:30 hours on the last

business day of the delivery month. Sellers may submit a tender by 12:00 hours

on_any business day during the delivery month (excluding the last trading day

when the tender must be submitted by 14:30 hours).
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Clearing House Procedures LIFFE Deliveries — Coffee — 10 tonne

All deliverable positions are based on Clearing Members' positions at the close of
business on the previous business day {(with the exception of the last business
day). Only positions traded in the deliverable month by the end of the previous
business day can be settled or transferred, to avoid delivery or establish
deliverable positions. Clearing Members must ensure that ali settlements and -

On each business day during the delivery month a Seller may input a delivery
notification via CPS. Clearing Members submitting a delivery notification to CPS
must also submit via Liffe Guardian the details of the Jots to be tendered.

Submission of a delivery notification to CPS without the corresponding input to
Liffe Guardian (or vice versa) will not constitute valid naotification of Tender to the

The HIT report is made available on CPS, informing Buyers of the number of lots

The Clearing House allocates the tendered coffee to Buyers and makes available
via Liffe Guardian o both Buyers and Sellers the Invoice and Account Sale details
for each lot. At the same time the Clearing House also makes available to Sellers
via Liffe Guardian the Warrant Delivery Instructions report which details the order

2H.11.3.1 Tender Day - (Except for Last Trading Day see 2H.11.3.2-5:3.3.2)
By 12:00 hours
transfers are completed via CPS by the 12:00 hours deadline,
Tender notifications may be deleted by Clearing Members.
Clearing House.
After 12:00 bours
aliocated.
in which warrants must be presented on the Seitlement Day.
2H.11.3.2 Last Tender Day/Last Trading Day

At 12:30 hours

Trading ceases.
By 14:30 hours

Clearing Members must ensure that all assignments, settiements and transfers are
completed via TRS and CPS by the 14:30 hour's deadline. Clearing Members
with open positions in the expired delivery month are obliged to make or take

delivery.

Sellers holding epen positions must submit via Liffe Guardian the details of the lots
o be tendered.

Tender hotifications may be deleted by Clearing Members.

Sellers are not required to give nofification vig CPS.

After 14:30 hours

The HIT report is made available on CPS informing Buyers of the final number of

lots allocated.
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Clearing House Procedures LIFFE Deliveries — Coffee — 10 tonne

2H.11.3.3

The Clearing House allocates the tendered coffee to Buyers and makes available
via Liffe Guardian o both Buyers and Sellers the Invoice and Account Sale details
for each lot. At the same time the Clearing House also makes available to
sSellers via Liffe Guardian the Warrant Delivery Instruction report, which details
the order in which warranis must be presented on the Settlement Day.

Allocation of Coffee

2H.11.3.4

The Clearing House allocates coffee to Buyers on a pro-rata basis. No account is
taken of any other attributes of the coffee when allocation is made.

Invoice and Account Sale Calcuiation

2H.11.3.5

The amount due to Sellers from Buvers {in respect of coffee deliveries) is
calculated in_accordance with HFEFE—rujesliffe’s Rules—and regulations.  The
calculation may take into account. as appropriate. allowances for growth, quality,
deficit or surplus of weight, rent paid or due, and any other alflowance that may
apply_from time to time.

The Clearing House makes the Invoice (for Buyers) and the Account Sale (for
Sellers) available as soon as possible after completion of the coffee aliocation on

the tender day.

Settiement Day

2H.11.36

The Settlement Day is the business day (or the next business day in the case of a
Bank Holiday or a day declared a non-business dav by LIEEELiffe) which is
fourteen days after the tender day.

By 106:00 hours

The Clearing House receives payment from Buyers, as detailed on the Invoices.

By 12:00 hours

The Seller must deliver fo the Clearing House a warrani(s) as listed on the
Warrant Delivery Instructions Report for the relevant tender day. Warrants should
be presented io the Clearing House in the order listed on this report. Warrants for
‘split lots’ should be securely attached together.

After 12:00 hours

fhe Clearing House makes payment to Sellers, as detailed on the Account Sales.

The Clearing House makes the warrants available for Buyers to collect.

Early Take Up

A Buver may take up warranis prior to the due Settlement Day, by instructing the
Clearing House via Liffe Guardian by 16:00 hotrs on the business day prior o the

‘business day on which the Buyer wishes to take up and pay for warrants.

The Clearing House processes the early take up. and makes an Early Take Up
Invoice or Account Sale available to the Buyer and Seller respectively.
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Clearing House Procedures LIFFE Deliveries — Coffee — 10 tonne

2H.11.3.7 Substitution of Tenders

A Seller may. in accordance with LWEEE Rulesliffe’s Rules substitute a tender with
the Buyer’s prior_consent {(or in the case of dispute, if ordered to do so by the
LIFEELiffe Board), by instructing the Clearing House via liffe Guardian by no
fater than 17:00 hours on the seventh business day following the Settlement Day.

As part of the processing of such substitution, the Clearing House will make a
Substitution Invoice or Account Sale available to the Buyer and Seller respectively.

If the Buyer does not consent to such _a substitution, then the Seller remains
obliged to make delivery in accordance with the original tender. If the Seller faiis
to make delivery against the original tender then the Seller will be in default in
performance under LHEEELiffe’s Contract Terms.

2H.11.3.8 Adjustment of invoice and Account Sale Values

A Buyer or Seller may, in accordance with LIEEE Rulesliffe’s Rules reguest an
adjustment to the tender value, calculated by the Clearing House, via Liffe
Guardian by no fater than 17:00 hours on the seventh business day foliowing the
Settlement Day. The appropriate documentation supporting the adjustment
reguest should aiso be included.

The Clearing House processes the adjustment, and makes an Adjusiment Invoice
or Account Sgle available to the Buyer and Seller respectively.

2H.11.4 _ Documentation Summary <------{ Formatted: Heading 3

The following summary sets out information that must be supplied to the Clearing
House in addition to standard details such as Clearing Member name, mnemonic
and sub account (house or client) etc. In all cases these defails must be

completed in full.
2H.11.4.1 Warrant — Appendix 2H.95.3A

A tender may not be made unless the rent has been written up by the
warehousekeeper {o at least the last day of the month prior to_the delivery month
and the warrant is immediately available in London.

The warrant delivered to the Clearing House by the Seller must be free of all liens
and must be drawn to the order of the bearer.

2H.11.4.2 Invoice and Account Sale — Appendix 2H.108-3B and 2H.1156:3C

The Clearing House provides Buyers with [nvoices and Sellers with Account
Sales. A separate document is issued in respect of each lot.

Early Take Up, Substitution and Adjustment_Invoices and Account Sales are
identical to the original invoices and Account Sales except the title reflects why
they have been produced, and the information. that has changed.

2H.11.4.3 Warrant Delivery Instructions Report - Appendix 2H.125:3-D

The Clearing House provides Sellers with a Wairant Delivery Instructions Repoit.
This report contains_all warrant(s) due for delivery for a relevant Seftlement Day
and the order in which they should be presented.
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Clearing House Procedures

LIFFE Deliveries — White Sugar

2H.12

2H.12.14

WHITE SUGAR -

Delivery Specification

2H.12.1.1

Quality

Deliverable white sugar means sugar of an crigin and quality as defined in HEEFE
Rulesliffe’s Rules.

2H12.1.2

Price

The Exchange Delivery Settlement price at which white sugar contracis are
delivered for a particular delivery month shall be calculated by exchange officials
on the Last Trading Day as defined in HEFE RuleslLiffe’s Rules.

2H.12.1.3 Scope

White sugar contracts are for the sale and delivery of white beet or cane crystal
suqgar or refined sugar,_ in bags. of any origin of the crop current at the time of
delivery, conforming to the specifications set out in LIEEE Rulesliffe’'s Rules.
Delivery is permissibie on a day in the period between the first day of the delivery
month and the last day of the succeeding month.

Delivered white sugar must. inter alia. be free of all liens and claims of any kind.

2H.12.1.4 Taking White Sugar “Off the Market”

If Clearing Members opt for alternative delivery procedures ({see section

2H.9.1.55-15). notification must be made io the Clearing House by fax using the

Lots to be Taken Off Market form.

2H.12.2  Delivery Timetable «

oAy  jmwe ] ACTION
SELLERS BUYERS

Last trading | At 17:30 Trading ceases. Trading ceases.

day

Last trading | By 10:30 All Clearing Members All Clearing Members

day + 1 perform position perform position
maintenance. maintenance.
Remaining open Remaining open
positions automatically | positions
become delivery automatically become
contracis. delivery confracts.
Sellers fax the Seller’s
Notice of Tender to the
Clearing House.

After 10:30 *HIT report available *HIT report available

on CPS. on CPS
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Clearing House Procedures LIFFE Deliveries — White Sugar

SELLERS BUYERS
Sugar allocated to
Buvyers by the
Clearing House.

The Clearing House

fax to the Seller the

Arrangement for

Delivery - Notice to

Sefler identifying the

Buvyer.

By 17:00 The Clearing House
fax to the Buyer the
Buyer's Notice of
Tender. identifying
the Seller.

Last trading By 12:00 Buyers may

day +2 exchange Buyer's
Notices of Tender,
with the consent of
the Clearing House.

Delivery day(s) | By 16:00 Buyer informs Seller

=14 ‘ and the Clearing
House by fax of the
name of vessel for
delivery using the
Vesse!
Nomination/Details
form.

Document By 12:00 Seller gives notice to

notice day (20 the Clearing House by

days after fax of presentation of

vessel has documents using the

completed Notice of Presentation

loading) of Documents form.

Document By 09:.00 Selier lodges delivery

delivery documents.

day/settiement

day

{Document By 10:00 The Clearing House

notice day + 1} debits Buver.

After 11.00 The Clearing House
advises Buyer that
documents are
available. Buyer
collects delivery
documents.
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Clearing House -Procedures LIFFE Deliveries — White Sugar

2H.12.3

Dar

SELLERS BUYERS

After 14.00 The Clearing House
credits Seller.

{*YHIT  the CPS Delivery/Exercise report $HIT, Option 3 of TRS

Delivery Procedures -

2H.12.3.1

White_sugar delivery months cease trading at 17:30 hours on the sixteenth day of
the month preceding the first day of the dellverv month or. if that is not a business
day. on the next business day.

Last Trading Day -

2H.12.3.2

At 17:30 hours

Trading ceases.

The First Business Day foliowing the Last Trading Day

By 10:30 hours

Clearing Members must ensure that all assignments. settlements and transfers are
completed via TRS and CPS by the 10:30 hours deadline. Clearing Members with
open positions in the expired delivery month are obliged to make or take delivery,

Sellers holding open_positions must_deliver a Seffer's Notice of Tender to the
Clearing House. Clearing Members are not required 1o give notification via CPS.

After 10:30 hours

The Clearing House advises Clearing Members of the availability of the HIT report
{which confirms the number of lots taken {o delivery) via CPS.

The Clearing House allocates white sugar to Buyers, on a pro-rata basis by “Port
of Loading”. making the Buysr’'s Notice of Tender available by fax. The Clearing
House supplies the Arrangement for Delivery - Notice fo Seifer (identifying the
Buyers) via fax to the Sellers.

Clearing Members are informed of the identity of the Buyers and ports from which
detlivery will be made via LHEEELiffe.

By 11:00 hours

Where any Sellers (“insufficient Sellers”) have submitted Notice(s) of Tender in
respect of a port or ports which isfare not Qualifying Pori{s) under LIEEE

Rulesliffe's Rules (“Non-Qualifying Port(s)"), the Clearing House shall {ake the .-

steps specified under HFFELiffe Rule 8.04 and shall notify such insufficient
Seller{s) that the tenders should be revised in accordance with HEEELiffe Ruie
9.05.
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Clearing House Procedures _ LIFFE Deliveries — White Sugar

2H.12.3.3

By 13:00 hours

Any Insufficient Sellers deliver in accordance with LIEEELiffe Rule 9.05 revised
Seller's Notice of Tender forms to the Clearing House. If the linsufficient Sellers
have not delivered the revised Seller's Notice of Tender forms by 13:00 hours, the
Clearing. House will refer to LIEEELiffe to determine in_accordance with the
Contract terms the port of loading from which tenders will be made_and LIEEEL iffe
shall notify the Clearing House of such determination by 14:00 hours.

By 14:00 hours

Where Sellers’ Notice(s) of Tenders continue to be made in respect of Non-
Qualifying Port(s), LIFEELIiffe will upon request by the Ciearing House determine
in_accordance with LIEFELiffe Rule 9.06 to 9.08. the port of loading from which
tenders will be made and shall notify the Clearing House of such determination,

The Clearing House, as prescribed by LIEEELiffe, shall notify the linsufficient
Selier{s) of the port of loading at which their tender{s) shall take place.

By 17:00 hours

The Clearing House issues by fax to the Buyers the Buyer's Notice of Tender
identifying the Seller.

The Second Business Day foliowing the Last Trading Day

2H.12.34

With the consent of the Clearing House, Buyers may exchange notices of tender.
Clearing Members who exchange notices must inform the Clearing House by
12:00 hours.

Delivery Day(s}

2H.12.3.5

Delivery may commence on_any day within the delivery period (see section
2H.12.1.35:4-4.3). the Buyer having given fourteen days notice of the name of the
vessel to the Seller by fax using the Vesse! Nomination/Details form {with a copy
sent to the Clearing House).

All_correspondence between Buyers and Sellers regarding the nomination of
vessels for sugar deliveries must be copied to the Clearing House, by fax, using
the Vesse! Nomination/Details form. Clearing Members should refer to LIEEE
rulesliffe’s Rules andregulations-for further requirements in respect of nomination
of vessels for delivery and for delay in delivery.

White sugar delivered from certain_ origins may have additional or_differing
nomination requirements from time to time.

Document Notice Day

On the business day which is not later than twenty days after the last bill of lading
date:

By 12:00 hours

The Seller must notify the Clearing House about document presentations, using
the Notice of Presentation of Documents form, via fax. The notice must give the
name(s) of the relevant ocean vessel(s).
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Clearing House Procedures LIFFE Deliveries — White Sugar

On the next business day after the Seller has diven notice of delivery of
documents: that being a day on which the banks are open for business in both

The Clearing House receives payment from the Buyer as detailed on the invoice.

The Seller must Jodge the following delivery documentation with the Clearing

an criginal ceriificate of weight. packing. gquality, (polarisation, moisture and
colour). issued by an internationally-recognised independent or staie-owned

The Clearing House advises the Buvyer that documents are available for collection.

if the Buyer informs the Clearing House, in writing and by 14.00 that he wishes to
reject the documents specified under HIEEELiffe Rule 7.04, the Clearing House will
withhold payment from the Seller. All documents to be returned to the Clearing

The Clearing House shall notify the Seller in the event that the Buyer has rejected
the documents, and shall advise the Seller that the original documents shall be
held at their disposal at the Clearing House for collection at the Seller's expense
after 15:00 hours. If the documents have been rejected, the Clearing House

The Clearing House credits the Seller, unless informed by 14:00 by the Buyer that

2H.12.3.6  Document Delivery Day/Settlement Day
London and New York:
By 09:00 hours
By 10:00 hours
House:
a commetcial invoice:
a complete set of original signed clean on board bilis of lading;
an original certificate of origin; and
supervision company appointed by the Seller at its own expense.
After 11:00 hours
The Buyer collects the delivery documents from the Clearing House.
By 14:00 hours
House at the Buyer's expense by 15:00 hours
After 14:00 hours
credits back to the Buyer the sum debited earlier.
the documents have been rejected.
2H.12.3.7 Invoice and Account Sale Calcuiation

The amount due to Sellers from Buyers, in respect of white sugar deliveries, is
calculated in accordance with HHEFErulesl.iffe’s Rules-and-regulations.

The Clearing House issues Invoices to Buyers and Account Sales to Sellers as
soon as possible after notification of the presentation of documents,
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Clearing House Procedures LIFFE Deliveries — White Sugar

2H.12.4

Documentation Summary «-----{ Formatted: Heading 3

2H.12.41

The following summary sets out information that must be supplied te the Clearing
House in addition to standard detaiis such as Clearing Member name. mnemonic
and sub account {(house or client) etc. in all cases these details must be

completed in full.
Seller's Notice of Tender - Appendix 2H.1354A

Sellers submit this notice to the Clearing House;

This notice must be compieted in full and provide the following details in respect of
each delivery:

the number of lots tendered:

the country of origin (if known). and

the nominated port of loading.

NB — White sugar can only be delivered in polypropylene bags

Buver’s Notice of Tender - Appendix 2H.145:4B

2H.12.4.2

The Clearing House sends by fax the Buyer’s Notice of Tender {o Buyers.

The notice informs Buying Clearing Members. in respect of each delivery. of the
number of lots_the Clearing House reference number(s). country of origin (if
known), the port from which delivery will be made and the name of the Seller,

Invoice and Account Sale - Appendix 2H.1554C and 2H.165.4D

2H.12.4.3

The Clearing House issues [nvoices (for Buyers) and Account Sales (for Sellers}.
A separate document is issued for each delivery.

Arrangements for Delivery - Notice {o Seiler - Appendix 2H.1754E

2H12.4.4

The Clearing House sends the Arrangements for Delfvery - Notice to Seller ta the
Sellers by fax.

The notice informs Selling Clearing Members. in respect of each delivery, of the
tender number. number of lots, the port from which delivery will be made, the
origin (if known) and the name of the Buyer.

Vessel Nomination/Details - Appendix 2H.19.164F

2H.12.45

Buyers must submit this notice to the Clearing House, giving the name of the
vessel nominated and the estimated time of arrival. The form also provides space
for other information regarding vessel nomination.

Notice of Presentation of Documents - Appendix 2H.1954G

Seliers must fax this notice to the Clearing House. confirming the date on which
documents are to be presented.
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Clearing House Procedures LIFFE Deliveries — White Sugar

2H.12.4.6 Lots to be taken Off Market - Appendix 2H.2054H

Buyers and Sellers wishing to take the delivery “off the market” must each send a
copy of this notice to the Clearing House by fax, confirming their agreement to
take g specified number of lots “off the market’.

2H.12.4.7 Commercial Invoice - Appendix 2H.215.44

Sellers submit this document to the Clearing House on the Settlement Day. Once
payment is received the Clearing House releases the documents to the Buyers.

2H.12.4.8 Biill of Lading - Appendix 2H.2254J

Sellers submit a_complete set of original signed clean on board Biills of Lading to
the Clearing House on the Settlement Day. Once payment is received the
Clearing House releases the documents to the Buyers.

2H.12.4.8 Certificate of Origin - Appendix 2H.2358.4K

Sellers submit this original document to the Clearing House on the Settlement
Day. Once payment is received the Clearing House releases the documents {o

the Buyers.
2H.12.4.10 Certificate of Weight, Packing and Quality - Appendix 2H.245.4L

Sellers submit this original_document to the Clearing House on the Settlement
Day. This document should contain detaiis of the polarisation, moisture and colour
and must be issued by an internationally recognised independent or state
supervision company appointed by the Seller at his own expense. Once payment
is received the Clearing House releases the documents to the Buyers.
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Clearing House Procedures

LIFFE Deliveries — Wheat

2H.13 WHEAT

2H.13.1

Delivery Specification

2H.13.1.1 Quality

Deliverable wheat means wheat of EC origin and of a standard as specified in

HFEEE Rulesliffe’s Rules.

2H.13.1.2 Price

The price at which the wheat is delivered is _the official quotation (see section

2H.62A-8) on the business day immediately preceding the day of tender.

2H13.1.3 Scope

Wheat must be delivered from a registered store as defined in LIFEE Rulesliffe’'s

Rules.

2H.13.2

Delivery Timetable

----- + Formatted: Heading 2

~

DAY. | TIME | ACTION

SELLERS

BUYERS

Tender day | By 10:30

All Clearing Members

All Clearing Members

{excluding

last tender

day)

After 10:30

perform position
maintenance.

Sellers who wish to
tender input delivery
notification fo CPS and
deliver to the Clearing
House:

- _Seller's Notice of
Tender

- _clean. bearer
warrants

- Seller's Delivery
Notification.

* HIT report available on

perform position
maintenance.

* HIT report available on

CPS.

CPS.

Wheat allocated to Buyers
by the Clearing House.

The Clearing House
supplies Buyers with:

- Buyer’'s Notice of
Tender

- Seller's Delivery
Naotification.
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Clearing House Procedures

LIFFE Deliveries — Wheat

2H.13.3

SELLERS BUYERS
Last trading | At 12:30 Trading ceases. Trading ceases,
day
By 14.00 All Clearing Members All Clearing Members
perform position perform position
maintenance. maintenance.
Seliers deliver to the
Clearing House:
| -__Seller’s Notice of
Tender
- clean, bearer
warranis
- _Selier’s Delivery
Notification.
After 14:00 | * HIT report available *HIT report available on
on CPS. CPS.
Wheat ailocated to
Buvers.
The Clearing House
supplies Buyers with:
- __Buyer's Notice of
Tender
- Seller's Delivery
Notification.
Warrant By 16:00 Buyers who wish to take
Coliection up warrants must submit
day minus 1 Warrant Collection Form
day to the Clearing House.
Warrant By 10:00 The Clearing House debits
Coliection | Buyers.
day/
Settiement
Day
After 12:.00 | LCH.Clearnet credits The Clearing House
Sellers. makes the warrants
available to Buvers.
(Y HIT the CPS Delivery/Exercise report $HIT, Option 3 of TRS

Delivery Procedures

The nommal first tender day is:

for January - the second business day after Christmas day; and

for other delivery months - the seventh day prior to the first business day of the

delivery month.

If this is not a business day the next business day becomes the

first tender day.
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Clearing House Procedures

LIFFE Deliveries — Wheat

2H.13.3.1

Wheat delivery months (with the exception of the July delivery manth) normally
cease trading at 12:30 hours on the 23rd day of the delivery month. The July

of July. Ifthis is not a business day, trading ceases on the previous business day.

ﬂ

Seliers may tender from 10:30 hours_on the first tender day up to 14:00 hours on
the last trading day described above.

Tender Day - {Except for L ast Trading day see section 2H.13.3.25:5-3-2)

2H.13.3.2

By 10:30 hours <-“""E\Tormatted: Indent: Left: 0.79"

All deliverable positions are based on Clearing Member positions as at close of
business on the previous business day. Only positions traded by the previous
business day, can be settled or transferred to establish the deliverable position.
Clearing Members must ensure that all assignments, settlements and
transfers are compieted via CPS by the 10:30 hours deadline.

On any business day during the tender period as defined above, a Seller may
input a delivery notification via CPS. Clearing Members submitting a delivery
notification to CPS must also submit to the Clearing HousebGH-Clearnet.  Selfer’s
Notice of Tender, Seller's Delivery Notification and a clean bearer warrant {see
section 2H.13.4.15:5-4-4). Submission of a delivery notification via CPS without
the corresponding documentation, or vice versa, will not constitute valid
notification {c the Clearing House.

After 10:30 hours < -----1 Formatted: Indent: Left: 0.79"

The Ciearing House allocates the wheat to Buyers and makes available the
Buyer’s Notice of Tender and Selfer's Delivery Notification for each lot.

A HIT report will be available on CPS, indicating the number of lots allocated to
Buyers.

s

Last Tender Day/last Trading Day <-----+ Formatted: Heading 4

At 12:30 hours D { Formatted: Indent: Left: 0.79"

Trading ceases.

By 14:00 hours -

Clearing Members must ensure that ail assignments, settlements and transfers
are completed via TRS and CPS by the 14:00 hour's deadline, Clearing Members
with_open positions in_the expiry contract month are obliged to make or take

delivery.

Sellers holding open positions must deliver to the Clearing House a Selfer's Notice
of Tender {and where applicable. the warrant) and Selfer's Delivery Notification.
Clearing Members are not required to give notification via CPS.

After 14:00 hours

The Clearing House allocates the wheat to Buyers and makes available the
Buyer's Notice of Tender and Seller’s Delivery Notification for each lot.
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Clearing House Procedures LIFFE Deliveries — Wheat

A HIT report wilt be available on CPS, indicating the number of lois aliocated to

Buyers.
2H.13.3.3 Alocation of Wheat <------{ Formatted: Heading 4

The Clearing House aliocates wheat to Buyers on a pro-rata basis by store.

{

2H.13.3.4 Settlement Day +------1 Formatted: Heading 4

The Seitlement Day is the day seven days after the iender day, unless such a day
is not a business day, in which case the Setilement Day will be the preceding

business day.

Before 10:00 hours

The Clearing House receives payment from Buyers.

After 12:00 hours

The Clearing House makes payment to Sellers.

2H.13.3.5_ Warrant Collection

Warrants delivered o the Clearing House in respect of any tendered position will
be held by the Clearing House from the Settlement Day applicable to that tender,
until the last Settlement Day for that delivery month. On that last Settlement Day
the Clearing House will then make available to Buyers all warrants held by the
Ciearing House and which have been lisied in the Buyers' Notices_of Tender in
respect of all relevant tender days in that delivery month. A Buyer may, however,
make a_reguest to the Clearing House to caillect such warrants on any business
day during that delivery period. In such event the Buyer must complete a Warran{
Collection Form which must be received by the Clearing House no later than
16:00 hours on the business day immediately prior to the business day on which
the Buyer wishes to take up and pay for tendered warrants.

After 12:00 Hours

On the last Settlement Day for the delivery month (or on the business day next
following receipt by the Clearing House of a Warrant Collection Form) the Clearing
House makes tendered warrants available to Buyer/s.

2H.13.3.6 Invoice and Account Sale Calculation

The amount due to Sellers and from Buyers in respect of the wheat deliveries is
calculated by the Clearing House in accordance with LHEEErulesl.iffe’'s Rules-and

regulations.
2H.13.3.7_LCH.Clearnet Grain Warrant Rent Collection Scheme

At the request of LHEEELiffe, the Clearing House operates the L CH.Clearnet Grain
Warrant Collection Scheme (“the Scheme”). Under the Scheme. rent due and
payable by a Seller in accordance with the HIEEELiffe Contract Terms and
Administrative Procedures: is collected from the Seller and paid, on the Seller's
behalf, {o the relevant grainstorekeeper.

Any unpaid rent payable by the Seller in respect of a Subseguent Tender where
the grain warrant is in the possession of the Clearing House will be collected by
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the Clearing House from the Seller through PPS no later than 12:00 hours on the
relevant Settlement Day in respect of that tender.

Where any unpaid rent is collected by the Clearing House through the Scheme the
Clearing House will. prior {o release of that warrant to the Buyer, stamp the
warrant to show the period in respect of which it has collected rent.

Each grainstorekeeper receiving payment of unpaid rent through the Scheme will
receive a Collection Advice, detailing particulars of unpaid rent collected in respect
of warrants tendered during each delivery month. Payment is made by the
Clearing House on behalf of Sellers by way of direct credits to bank accounts of
the grainstorekeepers, as nominated by the drainstorekeepers in LIEFELiffe's
Grain Storekeeper/Store Application. :

The Scheme is operated as a service to Clearing Members. The Clearing House
has ho principal liability whatscever for the payment of any such unpaid rent and,
in_making such payments to the relevant grainstorekeeper. acts on behalf of the
Seller with whom the liability to make such payment rests.

Without prejudice 1o Regulation 39(e) of the Rulebook. the Clearing House's only
liability in respect of the operation of the Scheme shall be to make payment to any
grainstorekeeper of any sums properly collected under the Scheme by the
Clearing House from any Clearing Member, and. in the unlikely event of that the
Clearing House collects any sum erroneously from a Ciearing Member, promptly
to return such sum to that Clearing Member through PPS or otherwise.

2H 134 Documentation Summary e { Formatted: Heading 3

The following summary sets out the information that must be supplied fo the
Clearing House in addition to standard details such as Clearing Member name,
mnemonic and sub_account (house or client) etc. In all cases these details must
be compieted in full.

2H.13.4.1 Seller's Notice of Tender - Appendix 2H.25.5A <------{ Formatted: Heading 4

Seliers submit this notice to the Clearing House.

The notice must be completed in full._Only one store and one Clearing Member
account should be listed on each page. The warrant number must be provided for
each lot.

Where a tender is made for the first time in_a delivery month, a clean bearer
warrant_for each lot must be submitted with a completed Selfer's Delivery
Notification form. This must accompany the Selfer’s Notice of Tender. Any
subseguent re-tender made before the Settlement Day of the original tender (for
delivery of the same wheat) will not require delivery of the warrant.

2H.13.4.2 Buyer's Notice of Tender - Appendix 2H.265:5B

The Clearing House supplies the Buyer's Notice of Tender, and Sefler’s Delivery
Notice for each lot, to each Buyer.

Upon receipt of this notice. Buyers must sign_and stamp the receipt with the
company name and hand it to the Clearing House messenger. This confirms
receipt of the notice but not it'sits content.
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2H.13.4.3 Invoice and Account Sale - Appendices 2H.275.5€ and 2H.285.5D
The Clearing House supplies Invoices to Buyers and Account Sales to Seliers.
A separate document is issued in respect of each lot.

2H.13.4.4 Warrant - Appendix 2H.295.5E
The warrant delivered fo the Clearing House by the Seller must be a clean warrant
of entitlement, issued, drawn up, stamped with rent paid by the Seller and signed
by a HEFELiffe recognised storekeeper.

2H.13.4.5 Seller's Delivery Notification - Appendix 2H.305.5F
Sellers submit this notice to the Clearing House along with a Sellers Notice of
Tender and the warrant (if they are in possession of it at the time of tender). The
notice must be completed in full and signed and stamped by an authorised
signatory. )

2H.13.4.6 Warrant Collection Form — Appendix 2H.315.6G

A Buyer must submit this form where the buyer wishes to take receipt of a grain
warrant prior to the last Settlement Day of the delivery month.
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2H.14

RAW SUGAR «-e-

2H.141

Delivery Specification

2H.14.1.1

Quality

Deliverable raw sugar means sugar of an origin and guality as defined in HEEE
Rulesliffe’'s Rules.

2H.14.1.2

Price

The Exchange Delivery Settlement Price (EDSP) at which raw sugar contracts are
delivered for a particular delivery month shall be calculated by exchange officials
on the L ast Trading Day as defined in LIEEE Rulesl iffe’s Rules.

2H.14.1.3 Scope

2H.141.4

Raw sugar contracts are for the sale and delivery of raw centrifugal cane sugar,
which is defined as any crystallised sugar product from a cane sugar production
facitity. in bulk free on board and stowed, conforming to the specifications and
origin set out in LIFEERulesliffe’s Rules. —Delivery is permissible on and

including the day which is 7 calendar days after the Tender Day. up to and
including the 15th day of the second succeeding calendar month.

Delivered raw sugar must be free of all liens and claims of any kind and freely
available for export to any destination except those detailed in the—LIEFE
Rulesliffe’'s Rules.

Taking raw Sugar “Off the Market”

2H.14.15

If Clearing Members opt for aliernative delivery procedures {see section
2H.9.1.551.5), notification must be made to the Clearing House by fax using the

---1 Formatted: Heading 2

Lots to be Taken Off Market form (Appendix 222H.395.6H).

Delivery Timetable

DAY . |TME - [ACTION = ol
SELLERS BUYERS

Last trading | At 17:30 Trading ceases. Trading ceases.

day

Last trading | By 10:30 All Clearing Members All Clearing Members

day + 1 perform position perform position
maintenance. maintenance.
Remaining open Remaining open positions
positions automatically automatically become
become delivery delivery contracts.
contracts.
Sellers fax the Seller’s
Notice of Tender to the
Clearing House.
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DAY  |mmE " jAcTiON

SELLERS BUYERS

After 10:30 | *HIT report available on | *HIT report available on
CPS, CPS.
The Clearing House fax | Sugar sllocated to Buyers
o the Seller the by the Clearing House.
Arrangement for
Delivery - Notice to
Seller identifying the
Buyer.

By 17:00 The Clearing House fax to
the Buyer the Buyer's
Notice of Tender,
identifying the Seller.

Last trading | By 12:00 Buyers may exchange

day +2 Notices of Tender, with
the consent of the
Clearing House.

Delivery By 16:00 Buver informs Seller and

day(s)-7 the Clearing House by fax

Calendar of the name of vessel for

Days delivery using the Vesse/
Nomination/Details form.

Document By 12:00 Seller gives notice to the

Notice Day Clearing House by fax of

{20 days presentation of

after vessel documents using the

has Notice of Presentation of

completed Documents form.

loading)

Document By 08:00 The Clearing House

Delivery debits Buver.,

Day/Settlem

ent Day

(Document

Notice Day

+1)

By 10:00 Seller lodges delivery
documents.

After 11.00 The Clearing House
advises Buyer that
documents are available.
Buyer collects delivery
documents,

After 14:00 | The Clearing House

credits Seller.
(MYHIT the CPS Delivery/Exercise report $HIT. Option 3 of TRS

LCH.Clearnet Limited © 20098
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LIFFE Deliveries — Raw Sugar

Delivery Procedures - -~

2H.14.2 -----{ Formatted: Heading 3
Raw sugar delivery months cease trading at 17:30 hours on the Last Trading Day
as specified in LHFFE-RulesLiffe’s Rules.
2H.14.2.1 Last Trading Day ' < -7~7{_Formatted: Heading 4_
At 17:30 hours «------{ Formatted: Indent: Left: 0.75"
Trading ceases.
2H.14.2.2 The First Business Day following the Last Trading Day {Tender Day} «-=----{ Formatted: Heading 4

LCH.Clearnet Limited © 20098

By 10:30 hours -

Clearing Members must ensure that all assignments. settlements and transfers
are completed via TRS and CPS by the 10:30 hours deadiine. Clearing Members
with _open positions _in the expired delivery month are obliged to_make or take

delivery.

Sellers holding open positions must deliver a Seller's Notice of Tender to the
Clearing House. Clearing Members are not required to give notification via CPS.

After 10:30 hours -

The Clearing House advises Clearing Members of the availability of the HIT report
{which confirms the number of lots taken to delivery) via CPS.

The Clearing House allocates raw sugar to Buyers, on a pro-rata basis by “Port of
Loading”, making the Buyer's Naotice of Tender available by fax. The Clearing
House supplies the Arrangement for Delivery - Notice fo Selfer (identifying the
Buvers) via fax to the Sellers.

Clearing Members are informed of the identity of the Buyers and ports from which
delivery will be made via LIEFELiffe.

By 11:00 hours «

Where any Sellers (Insufficient Sellers”) have submitted Notice(s) of Tender in
respect of a port or ports which is/fare not Qualifying Pori(s} under HEFE
Rulesliffe’s Rules {(“Non-Qualifying Port{s)"). the Clearing House shail take the
steps specified under LIEEELiffe Rule 9.04 and shall notify such Insufficient
Seller(s) that the tenders should be revised in_accordance with HHEEELiffe Rule
9.05.

By 13:00 hours -

Any Insufficient Sellers deliver in accordance with HHEFELiffe Rule 9.05 revised
Seller's Notice of Tender forms to the Clearing House. If the Insufficient Sellers
have not delivered the revised Seller's Notice of Tender forms by 13:00 hours, the
Clearing House will refer to LEFELiffe to determine in accordance with the
Contract terms the port of loading from which tenders will be made. and
HEEELiffe shall notify the Clearing House of such determination by 14:00 hours.

By 14:00 hours . -

44 Desember2008MarchJuly 2009
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Clearing House Procedures LIFFE Deliveries — Raw Sugar

Where Sellers’ Notice(s) of Tenders continue to be made in respect of Non-
Qualifying Pori(s), JEEELiffe will upon request by the Clearing House determine
in accordance with LIEEELiffe Rule 8.06 to 8.08. the port of loading from which
tenders will be made and shall notify the Clearing House of such determination.

The Clearing House, as prescribed by HEFELiffe, shali hotifv the Insufficient
Seller(s) of the port of loading at which their tender(s) shall take place. '

By 17:00 hours «------1 Formatted: Indent: Left: 0.79"

The Clearing House issues by fax to the Buyers the Buyers Notice of Tender
identifying the Seller.

2H.14.2.3 The Second Business Day following the Last Trading Day «-----{ Formatted: Heading 4 )
By 12:00 hours <-------{ Formatted: Indent: Left: 0.79" :1

With_the consent of the Clearing House. Buyers may exchange notices of tender.
Clearing Members who exchange notices must inform the Clearing House.

2H.14.2.4 Delivery Day(s) e ﬁrmatted: Heading 4 )
By 16:00 hours, ‘»Tormatted Font: Italic, No underline, Font 1
{ color: Auto |

Delivery may commence on any day within the delivery period (see section { Formatted: Indent: Left: '0.79"
2H.14.18-6-1:3). the Buyer having given seven calendar days notice of the name *{ Formatted: Font: Italic

of the vessel to the Seller by fax using the Vessel Nomination/Details form (with a b
copy sent to the Clearing House).

AN, -

All correspondence between Buyers and Sellers regarding the nomination of
vessels for sugar deliveries must be copied to the Clearing House, by fax. using
the Vessel Nomination/Details form. Clearing Members should refer to LIFFE
Rulesliffe’s Rules for further requirements in respect of nomination of vessels for
delivery and for delay in delivery.

2H.14 2.5 Document Notice Day e { Formatted: Heading 4 B

On the business day within twenty calendar days of the bill of lading date:

By 12:00 hours +------{ Formatted: Indent: Left: 0.79" B

The Seller must notify the Clearing House about document presentations, using
the Notice of Presentation of Documents form. via fax. The notice must give the
name(s) of the relevant ocean vessel(s) and polarisation. Further it should indicate
if the gquantity and quality was determined at the port of loading or will be
determined at the port of destination.

2H.14.2.6 Document Delivery Dayi/Settlement Day ey { Formatted: Heading 4, Don't keep with next |

On the next business day after the Seller has given notice of delivery of
documents: that being a day on which the banks are open for business in New
York.

By 09:00 hours - Formatted: Indent: Left: 0.79"

The Clearing House receives payment from the Buyer as detailed on the invoice.
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2H.14.2.7

By 10:00 hours —

The Seller must lodge the following delivery documentation with the Clearing
House subject to whether guantilty and guality is fo be determined at port of
loading or at port of destination, in accordance with LIEFE-Rulesliffe’s Rules,

where final quantity and quality is determined at port of loading:

a signed commercial invoice, basis actual polarisation;

a complete set of original signed clean on board bills of lading;

an originai certificate of origin; and

an original certificate of gquantity and quality (polarisation) by an internationally
recognised independent supervision firm, in accordance with the terms detailed in
the LIEEE Rulesl iffe’s Rules.

where guantity and quality is determined at a port of destination listed in SAL Rule
207:

a signed commercial provisional invoice for 100% of the vaiue of the sugar basis
96 degrees mean polarisation made out on the bill of lading weight at the Contract

price.

a compilete set of original signed clean on board bills of lading;

an original certificate of origin,

After 11:00 hours -

The Clearing House advises the Buyer that documents are available for collection.
The Buyer collects the delivery documents from the Clearing House.

r Formatted: Indent: Left: 0.79"

By 14:00 hours LR : Formatted: Indent: Left: 0.79"

if the Buyer informs the Clearing House, in writing that he wishes to reject the
documents specified under LIEEEL iffe Rule 7.06, the Clearing House will withhold
payment from the Seller. Ali documents to be returned to the Clearing House at
the Buyer's expense by 15:00 hours.

After 14:00 hours P

The Clearing House shall notify the Seller in the event that the Buyer has rejected
the documents, and shall advise the Seller that the original documents shall be
held at their disposal at the Clearing House for collection at the Seller’'s expense
after 15:00 hours. If the documenis have been rejected, the Clearing House
credits back to the Buyer the sum debited eatlier.

The Clearing House credits the Seller, unless informed by 14:00 by the Buyer that
the documents have been rejected.

invoice and Account Sale Caicuiation -

The amount due to Sellers from Buvyers, in respect of raw sugar deliveries, is
calculated in accordance with LHEEE-Rulesliffe's Rules.
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Clearing House Procedures LIFFE Deliveries — Raw Sugar

The calculation may take into account, as appropriate, allowances for polarisation
and other ajlowances that may apply from time to time.

The Clearing House issues Invoices to Buyers and Account Sales to Seliers on
Document Notice Day +1.

e

2H.14.3_ Documentation Summary «-----:{ Formatted: Heading 3
The following summary sets out information that must be supplied 1o the Clearing
House in addition o standard details such as Clearing Member name, mnemonic
and sub account (house or client) etc. iIn_ail cases these details must be
completed in full.

2H.14.3.1 Seller’s Notice of Tender - Appendix 2H.326-6A «------1 Formatted: Heading 4
Seliers submit this notice {o the Clearing House.
This notice must be completed in full and provide the foliowing details in respect of
each delivery:
the number of jots tendered;
the country of origin (if known): and
the nominated port of loading.

2H.14.3 2 Buyer’s Notice of Tender - Appendix 2H.335.6B
The Clearing House sends by fax the Buyer’s Notice of Tender to Buyers.
The notice informs Clearing Members. in respect of each delivery. of the number
of lots, the Clearing House reference number(s), country of origin (if known), the
port from which delivery will be made and the name of the Seller.

2H.14.3.3 Invoice and Account Sale - Appendix 2H.345.6C and 2H.3556.6D
The Clearing House issues Invoices {for Buyers) and Account Sales (for Sellers).
A separate document is issued for each delivery.

2H.14.3.4 Arrangements for Delivery - Notice to Seller - Appendix 2H.365-6E
The Clearing House sends the Arrangements for Delivery - Nofice fo Seller to the
Sellers by fax.
The notice informs Clearing Members, in respect of each delivery, of the fender
number, number of lots, the port from which delivery wili be made, the origin (if
known), and the name of the Buyer.

2H.14.3.5 Vessel Nomination/Details - Appendix 2H.375.6E
Buyers must submit this notice to the Clearing House, giving the name of the
vessel nominated and the estimated time of arrival. The form also provides space
for other information regarding vesse! nomination.

2H.14.3.6 Notice of Presentation of Documents - Appendix 2H.385.6G

Selters must fax this notice to the Clearing House, confirming the date on which
documents are to pbe presented, the polarisation, whether the final quantity and
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guality was determined at the port ¢of loading or will be determined at the port of
destination

2H.14.3.7 Lots to he Taken Off Market - Appendix 2H.395.6H

Buvers ang Sellers wishing to take the delivery “off the market” must each send a
copy_of this notice to the Clearing House by fax, confirming their agreement fo
take a specified number of lots “off the market”.

2H.14.3.8 Commercial Invoice - Appendix 2H.405.61

Sellers submit this document to the Clearing House on the Settlement Day. Once+ ------{ Formatted: Normal Indent

payment is received the Clearing House releases the documents fo the Buyers.

2H.14.3.9 Bill of Lading - Appendix 2H.415.6J R {Formatted: Heading 4

Sellers submit a complete set of original signed clean on board Bills of Lading fo
the Clearing House on the Setflement Day.  Once payment is received the
Clearing House releases the documents to the Buyers,

2H.14.3.10 Certificate of Origin - Appendix 2H.425.6K REEe Formatted: Heading 4

8

Seliers_submit this original document to the Clearing House on the Settlement
Day. Once payment is received the Clearing House releases the documents to

the Buvyers.

2H.14.3.11 Certificate of Quantity and Quality - Appendix 2H.435-6L

Sellers submit this original document {o the Clearing House on the Settiement
Day. This document should contain details of the polarisation and must be issued
by an_internationally recognised independent supervision company appointed by
the Seller at his own expense. Once payment is received the Clearing House
releases the documents {o the Buyers.
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2H15  EURONEXTAIFFEDELIVERIES  «{Formatted: Fontcoor: Aui
"{ Formatted: Heading 2, No bullets or
2H.15.1 INTRODUCTICN numbering
These procedures should be read in conjunction ‘with the rest of thet = 1 Formatted: Indent: Left: 0.79"

Clearing House Ruiebook the Exchange Contract Terms, Administrative R
Procedures and the CPS User Manual.

Clearing Members must be fully aware of their obligations under the relevant
contracts.

In the event of any conflict between the Clearing House Rulebook and the
Exchange Contract Terms and Administrative Procedures, the Clearing
ﬂ)use Rujebook shall prevail.

Enquiries concerning the procedures in this section should be directed to
Business Operations staff at the Clearing House.

hahiias { Formatted: Normal
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2H.16

2H.16.1

border), Bottom: (No border), Left: (No

COMMON DELIVERY PROCEDURES s trmatted: Heading 2, Border: Top: (No

Transferors and Transferees

2H.16.2

EuronextLiffe contracts allow Selling Clearing Members_(“Sellers”) and Buying
Clearing _Members (“Buyers”) to_ nominate_ Transferors and_ Transferees

respectively. Transferors and Transferees are permitted to make/take delivery of -

the underlying instrument to/from Clearing House accounts by the delivery
methods prescribed. The nomination of Transferors/Transferees for the purpose
of making/taking delivery may be done for reasons of procedural convenience only
- in all cases the Clearing Member is responsible for meeting the obligations of the
Euronext.|iffe contract.

The manner in which a Transferor/Transferee may be nominated by a Clearing
Member is set out in the relevant sections.

For the purpose of brevity, “Transferor” and “Transferee” are used in these
Procedures to describe perscns making or  taking delivery. respectively.
“Transferor” includes reference to the Seller where the Seller has not nominated a
Transferor. "Transferee” includes reference to the Buyer where the Buver has not
nominated a Transferee. The terms “Seller’” and ‘Buyer’ as defined in _the
Clearing House’s General Regulations and Procedures are used specifically to
refer to  Clearing Members, and do not include reference fto
Transferors/Transferees who are not the Selier/Buyer. Where separate
procedures apply to a Transferor/Transferee who is not the Seller/Buyer, this is
indicated.

2H.16.3

For all deliverable bond contracts the following method is used by the Clearing
House to allocate stock delivered by Seliers to Buyers:

{a) Buying Clearing Members' accounts are listed in mnemonic seguence
and numbered sequentially

) a number is chosen at random

{c) the allocation of the lowest coupon bond commences with_the selected
mnemonic and progresses through the list referred to in (a) above

{d) when no further allocation of the lowest coupon bond can be made, the
allocation continues with the next lowest coupon bond and se on, until the
process is completed with the allocation of the highest coupon bond.

If bonds of equal coupon but with different maturity dates have been nominated.

then the bond with the earliest maturity will be allocated first.

LCH.Cleamnet Limited © 20098 : 50

Clearing Members’ house and client accounts are treated separately for deliveries.
Clearing Members must submit separate notifications {Sefler's Delivery Notices,
etcy to the Clearing House for each account. even if the same
TransferoriTransferee and delivery method are being used.
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Allocation Method - {

Clearing Accounts - [
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2H.16.4 _Exchange Delivery Settlement Prices (EDSP)

it {Formatted:

numbering

Heading 3, No bullets or

Euronextliffeliffe sets an EDSP for bond deliveries as determined in the relevant«------{ Formatted:

Exchange Contract Terms and Administrative Procedures. This is published on
CPS as soon as possible after it has been set.

2H.16.5  Days and Times -
All days are London business days unless otherwise stated.
All times are London times uniess otherwise stated.

2H.168 Margin e -
The Clearing House continues to collect initial and contingent (variation) margins
on_open delivery contracts (see sections 2H.42A-44 and 2H.72AF422
respectively),

2H.168.7  The Deliveries Package -
‘The Deliveries Package’ is the Lenden-Clearing House's PC Bond Delivery«
System for Europexthffeliffe deliverable contracts, which allows users to send
and receive data to and from the central Bond Delivery System (BODS).
Long Gilt Clearing Members must submit and retrieve delivery information using
The Deliveries Package.
When using The Deliveries Package Clearing Members must always ensure they
allow sufficient time to connect to and fransmit their delivery details within the
deadlines prescribed in _these procedures. Failure to do so will constifute late
delivery of documentation and may be subject to disciplinary action by
Eurepextiiffeliffe. Clearing Members experiencing connection difficuities should
contact Operations staff at the Clearing House immediately.

2H.16.8  Delivery Details for Bond Deliveries -

Clearing_ Members submit _and receive these details electronically via Thes
Deliveries Package. the content of the electronic message will vary depending on
the contract being delivered.

-

2H.16.8.1 Seller's Delivery Notice

Sellers must submit a Delivery Notice for each Transferor to the Clearing House«
via The Deliveries Package. The seller must provide all relevant information as
requested by The Deliveries Package.

-

2H.16.8.2 Buvyer Notifications

Buyers must submit a Buyer Notification for each Transferee to the Clearing - -

House via The Deliveries Package. The buyer must provide all relevant
information as requested by The Deliveries Package.

-

2H.16 8.3 Delivery Account Sales for Sellers

The Delivery Account Sale informs Sellers of the details of the invoice amount« -

payable fo the Transferor by the Clearing House.
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2H.16.84

Delivery Invoice for Buyers -

The Delivery Invoice informs Buyers of the details of the invoice amount payable«----

by the Transferee to the Clearing House and details of the bonds aliocated.

Formatted: Heading 4, No bullets or
numbering

1 Formatted: Indent: Left: 0.79"

2H.16.8.5 Delivery Instructions for Sellers - -oeee Formatted: Heading 4, No bullets or
: numbering
The Delivery instruction provides Sellers with: «------{ Formatted: Indent: Left: 0.79"
Precise instructions to be given by the Transferor to the Transferor's delivery
agent/system; and details of the payment to be received from the Clearing House
as advised in the Delivery Account Sale.
2H.16.8.6  Delivery Instructions for Buyers* - Formatted: Heading 4, No bullets or
numbering
This Delivery Instruction provides Buyers with: +-------{ Formatted: Indent: Left: 0.79"
Precise instructions to be given by the Transferee to the Transferee’'s delivery
agent/system and details of the bonds o be transferred from the Clearing House’s
delivery agent/system.
2H.16.8.7 Delivery Status -nenie- Formatted: Heading 4, No bullets or
numbering
Clearing Members must provide the Clearing House with confirmation that« - --- | Formatted: Indent; Left: 0.79"
relevant delivery statuses have been reached, as defined in_these Procedures, by
the appropriate deadline for a confract via The Deliveries Package. Failure to
conform {o notification requirements will result in a referral to the exchange and
potentially to disciplinary action under Exchangliffe’s Rules.
2H.16.8  Delivery Invoice/Account Sales for Buyer and Seller Dissemination omoe { Formatted: Heading 3, No bullets or
numbering
Delivery Invoice/Account Sale notices for Buyers and Sellers may be obtained via«------ { Formatted: Indent; Left: 0.79"
The Deliveries Package or by selecting “Option 3” of CPS and typing the following:
1Sx
where x = the CPS Contract Code. The Contract Code for Long Gilt is R. «------{ Formatted: Indent: Left: 0.79", Tab stops:
1 0.79", Left + Not at 2.07"
To print, add space "p” e.q. "ISR P” will_print the Delivery {nvoice/Account Sale
notices for your Long Gilt delivery.
2H.16.10 Delivery Instruction Notices for Buyer and Seller Dissemination e

Delivery instruction notices for Buyers and Sellers may also be obtained via The+
Deliveries Package or by selecting “Option 3" of CPS and typing the following:

Six

where x = the CPS Contract Code. The Contract Code for Long Giltis R. -

To print, add space *p” e.g. “SIR P” will print the Delivery Instruction notice for
your Long Gilt delivery.
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2H.17 LONG GILT «+-----{ Formatted: Heading 2 j
2H.17.1 Delivery Mechanism
Under_the Euronextliffeliffe Gilt contracts delivery must be made through the
Clearing House's account at CREST. The Clearing House CREST participant
number is 5172 and the account name is “The London Clearing House Limited”.
2H.17.2 _ Delivery Gommunication and The Deliveries Package + «-=----{ Formatted: Heading 3 B
Delivery documentation must be submitted using The Deliveries Package. When
using The Deliveries Package Clearing Members must glways ensure they aliow
sufficient time to connect to and transmit their delivery details within the deadlines
prescribed in these procedures. Failure to do so will constitute late delivery of
documentation and may be subject to disciplinary action by Euronextliffel iffe.
Clearing Members experiencing connection difficulties should contact Business
Operations staff at the Clearing House immediately.
2H.17.3 __ Invoice Value Calculation «rr+{ Formatted: Heading 3
. Formatted: Font: 10 pt, No underline, Font
The amount due to Sellers_and payable by Buyers is calculated in accordance |+ AU
with the Gilt contract terms {all values in GBP): Formatted C.131)
Formatted Table
invoice value per lot = (.1000 x EDSP x Price Factor} + Initial Accrued + (Daily { Formatted: Font: 10 pt
Accrued x Delivery Days in Month) Formatted m
. Is \
invoice Calculation Example /i Formatted - [4])
£ /7-‘ Formatted (=151)
EDSP(N) A 107.41 _ ¥ /' { Formatted 6D
Price Factor, = ,1.2554334 " _{ Formatted 70
Initiai Accrued, E 174658, Formatted C.181)
Daity Accrued, E 071233 L { Formatted .. [91)
Delivery Days in Month. = A0 \ . . [10])
Single lot valug, = (1000 x 107.41 x 1.2554334) + 1746.58 + (17,1233x10), \ : Formatted i1zj\'
. ) | Formatted ( 1131)
P = 136.763.914494 - : Formatted (..[141])
. Formatted m
Invoice value per lot, = ,136,763.91, Formatted: Font: 10 pt ;
: Formatted . [161)
The Clearing House establishes the invoicing amount by calculating the full value« Formatted m}
of 1 lot using the formula (i.e. up to 7 decimal places on the price factor and 5 on Formatted s
the EDSP) and rounding to the nearest whole penny (.5 rounded down). This per ; o Fore 10
lot value is then muliiplied by the number of lots to establish the total invoice ormatted: Font: 10 pt |
value. Formatted: Font: 10 pt
Formatted mj
Example : Appendices 2H.4473A, 2H 457.3B. Formatted m
Formatted: Font: 10 pt ;
Formatted m]
Formatted [‘ﬁ]
Formatted [‘m
‘; Formatted: Space Before: 0 pt, After: 0 pt /
Formatted Normal Indent, Space Before: 0
i pt, After: 0pt
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2H.17.4

Delivery Timetable (except for Last Notice Day)

After: O pt

—
'{Formatted: Heading 3, Space Before: @ pt, |

Formatted: Left, Indent: Left:

—

-0.01", Space
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{ Before: 0.6 line, After: 0 pt, Kesp with next
: \]{ Formatted: Left, Space Before: 0.6 line,
SELLERS BUYERS [ After: 3 pt, Keep with next
Formatted: Space Before: 0.6 line, After: 3
pt, Keep with next
N R . . " N L
Notice Day By 11:00 Sei!grs submlt Sefler's | CPS posxtlon keeping Formatted Table
Deiivery Nofices to deadline M
CPS and The Formatted: Left, Indent: Left: —[}.Ol", Space
Deliveries Package {_Before: 0 pt, After: 3 pt, Keep with next _
Formatted: Left, Indent: Left: -0.01", Keep
CPS position keeping 1 with next
deadline i Formatted: Left
By 11:30 o Lifh Euronext e if R ! Formatted: Left, Indent: Left: -0.01" ]
y 11: Euronextliffel iffe - iffe Y -
announce the EDSP | announce the EDSP Formatted: Left .
: Left
By 12:00 Allocation of lots to : Left, Indent; Left; -0.01" )
Buyers - Left
By 15:00 Deliverable gilts Formatted: Left
allocated to Buyers Formatted: Left, Indent: Left: -0.01"
Y
- ) Formatted: Left
The Clearing House The Clearing House ¢
makes available - makes available - Formatted: Left
Delivery Account Sale | Delivery invoice Formatted: Left, Indent: Left: -0.01" :
y . Formatted: Left
By 16:30 Buyers submit Buyers 1. 4
Notification . i Formatted: Left
Formatted: Left, Indent: Left: -0.01"
"y
Formatted: Left
Notice Day + 1 | By 05:00 The Clearing House The Clearing House - 3
makes available makes available Formatted: Left
Delivery Instructions Delivery Instructions Formatted: Left, Indent: Left: -0.01"
AY
Formatted: Left
From 0800 Transferor o _ Transferee to ‘ Formatted: Left
commence matching commence matching <
Formatted: Left, Indent: Left: -0.01"
By 12:30 Sellers update Buvers update Delivery 1 Formatted: Left
Deh\_lerg Status Status conflrmm'g Formatted: Left }
confirming matched maiched status in : - = 4
StatUS m CREST CREST Formatted: Leﬁ, Indent: Left: -0.01 i
Formatted: Left
i ) ) ) ] . Formatted: Left
Settlement By 11:00 Gilts delivered against | Gilts received against Formatted: Left, Indent: Left: 0.01"
Day payment y
payment 4 Formatted: Left, Indent: Left: 0", First line:
(Notice day + f
2) Formatted: Left
.. | Formatted: Left, Indent: Left: -0.01" \
. . 1 Formatted: Left
S+1 The Clearing House The Clearing House B
releases initial and releases initial and _i Formatted: Left
variation margin '{ Formatted: Left, Indent: Left: -0.01"
variation margin 17 4 Formatted: Left
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2H.17.5 _ Delivery Timetable (Last Notice Day) , +------{ Formatted: Heading 3 ]
=== — { Formatted: Left, Indent: Left: -0", Space
DAY ‘ { Before: 0.6 line, After: 0.6 line
I “{ Formatted: Left, Space Before: 0.6 line,
A : After: 0 pt
SELLERS BUYERS . | Formatted (o 251)
Last Notice By 10:00 Seliers submit Sefler's | CPS position keeping C.za1) [24;'
Dai De/IVerV' No‘t[CeS to deadiine Formatted: Left, Indent: Left: -0" R
The Deliveries Fi tted: Indent: Left: 0.02", First li o
. orma : Indent: Left: 0. ¥ ine:
(the business v Package ! —
day following Formatted: Indent: Left: 0", First line: 0"
the last gp S lposition keeping Formatted: Left, Indent: Left: -0"
trading day) eadline Formatted: Left
By 11:00 Allocation of lots and \. i Formatted: Left, Indent: Left: 0.02"
ilts to Buyers | Formatted: Left, Indent: Left: 0"
X . Formatted: Left, Indent; Left: -0"
By 12:00 The Clearing House The Clearing House L r  Cen: ¢
makes available - makes available -  Formatted: Left
N Delivery Account Sale | Delivery Invoice Formatted: Left, Indent: Left: 0.02"
. . Formatted: Left, Indent: Left: 0"
By 14.00 Buyers submit Buyers 1. :
Notification s Formatted: Left, Indent: Left: -0" H
Formatted: Left
By 15:00 The Clearing House The Clearing House 3 Formatted: Left, Indent: Left: 0.02"
’ makes available makes available —— '
Detivery Instructions Delivery instructions Formatted: Left, Indent: Left: 0
Formatted: Left, Indent: Left: -0"
Transferor to Transferee to Formatted: Left
co matchi col ce matchin : =
mmence matching mmen g ", 21 Formatted: Left, Indent: Left: 0.02"
By 17.30 Sellers update Buyers update Delivery 1. Formatted: Left, Indent: Left: 0" ‘
Delivery Status Status confirming Formatted: Left, Indent: Left: -0"
confirming maiched matched status in ==
N Fol tted: Left
status in CREST CREST rma .
Formatted: Left, Indent: Left: 0.02"
. : Formatted: Left, Indent: Left: 0" ‘
gettlement By 11:00 Gilts deltwered against | Gilts recteuved against ; Formatted: Left, Indent: Left: -0"
a paymen paymen L }
= %! Formatted: Left }
(Last Notice % %/ Formatted: Left, Indent: Left: 0.02"
Formatted: Left, Indent: Left: 0"
+ \
Day + 1) Formatted: Left, Indent: Left: -O"
Formatted: Left ‘
S+1 The Clearing House The Clearing House B Formatted: Left, Indent: Left: 0.02"
relga;es mmaliand rei¢a§es mltlaI‘and Formatted: Left, Indent: Left: 0"
variation margin variation margin .
Formatted: Left, Indent: Left: -0" H
Formatted: Left
2H.17.6 __Delivery Procedures « Formatted: Left, Indent: Left: 0.02"

Formatted: Lef@,ril‘rldent'. Left: 0"
Formatted: Left, Indent: Left: -0"
Formatted: Left

2H.17.6.1 Deliverabie Bonds

A Deliverable Bond is a bond which is listed on the final list of deliverable bonds
for a delivery month as defined in the Exchange Contract Terms. This list Is Formatted: Left, Indent: Left: 0.02"
published by Eurenextliffeliffe and is available to download from The Deliveries | Formatted: LeR, Indent: Left: 0"
Package as and when distributed by Eurenextdiffeliffe. The initial list of bonds will [ Formatted: Heading 3 Y
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be available from The Deliveries Package untll such time as Eurorextliffeliffe
publish the final list.

2H.17.6.2 Delivery Day Definition «------{ Formatted: Heading 4 )

The First and last Notice Day, and Delivery Days. are defined in
Euronextliffel iffe’s contract terms and administrative procedures for_the Gilt
contracts.

2H.17.6.3 Notice Day - {except for Last Notice Day see 2H.17.6.67-3:6-6)

By 11:00 hours - Long Gilt <« ------{ Formatted: Style Normal Indent + Bold Italic

Deliverable positions are based on Clearing Members' positions at the close of
business the previous day. The positions may be transferred or setiled to
establish the deliverable position.

On_each business day during the notice period, a Seller may input a ‘Delivery
Notification’ to CPS and must then, in addition, submit {o the Clearing House the
corresponding  Seffer’s  Delivery Notice together with a  Transferor(s)
Acknowledgement(s) if appropriate. The input of a delivery notification o CPS
without the corresponding Sefler's Delivery Notice (or vice versa) will not
constitute a valid notification to the Clearing House. Any notices submitted after
this deadline will be treated as being submitted on the following business day (if
the next business day is the Last Netice Day. then the Last Notice Day procedures

apply).
By 11:30 hours {approx}

The Exchange Delivery Settlement Price (EDSP) is apnounced by the exchange
and is published on CPS as soon as possible.

By 12:00 hours (approx) - Long Gilt

A HIT report indicating the number of Iots allocated to Buyers is made available on

CPS.
IB:000UrS e ... Formatted: Font: Bold, Italic, No underline,
N o Font color: Auto
The Clearing House allocates Gilis to Buyers. _ "/ Formatted: Normal Indent

“~{ Formatted: No underline, Font color: Auto

/
N

The Clearing House makes the following information available.

-------------------- srmmesmmnee ( Formatted: No underline, Font color: Auto

Formatted: Font: Not Italic, No underline,
Font color: Auto

Delivery Account Sale for Sellers (appendix 2H4478A) .

Delivery invoice for Buyers {appendix 2H 457-3B). o ~ "{ Formatted: Font: Not Italic, No underline,
: Font color: Auto

By 16:30 hours - Long Gilt * Formatted: Font: Not Italic, No underline,

"+ | Font color: Auto

Buyers must submit a Buyer's Delivery Notification together with a Transferee { Formatted: Font: Not Italic, No underline,
Acknowiedgement (if appropriate) to the Clearing House via The Deliveries ¢ Font color: Auto
Package.
2H.17.6.4 Business Day following Notice Day «{ Formatted: Heading 4 _
.1 Formatted: Font: Bold, Itafic, No underfine,
By 05:00 hours, . Font color: Auto

.. '"{ Formatted: Normal Indent

The Clearing House makes the following available: Formatted: Font: Bold, Italic
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Delivery Instructions for Sellers {(appendix 2H.46%-3G)

Delivery Instructions for Buyers (appendix 2H.47-3D).

The instructions as described must be utilised by Clearing Members or their
Transferors/Transferees in order to match the instructions entered by the Clearing
House.

Transferors/Transferees should endeavour {o match with the Clearing House at+--—---- !LFormatted: Normal Indent

the earliest possible time. The times stipulated below are the latest possible times
for pre-matching.

From09:00 hours, 1;' Formatted: Font: Bold, Italic, No underline,
-, Font color: Auto
Details of the delivery confracts must be submitted and matched in CREST. "{ Formatted: Font: Italic

All entries must be made with the necessary fields completed in order to maich
with the Clearing House instruction.

‘;r Formatted: Font: Bold, Italic, No underline,
! Font color: Auto

By 12:36 hours .

The Transferor/Transferee must have successfully matched all frades with the ™. '{ Formatted: Normat Indent

Clearing House in CREST. When maiched status in CREST is achieved Sellers " Formatted: Font: Italic

and Buyers must update the ‘Delivery status’ {o ‘Matched in CREST’ using The
Deliveries Package.

Failure to _match with the Clearing House contravenes the Clearing House
Procedures and EuronextliffeLiffe’s Contract Terms and_ Administrative
Procedures.

The Clearing House informs the Euronexdliffeliffe Market Surveillance
Department of any outstanding matching problems after this time.

2H.17.6.5 Last Trading Day (LTD) «------{ Formatted: Heading 4
At 11:00 hours
Trading ceases two business days prior to the last business day in the delivery
month.

2H.17.6.6 Last Notice Day , «------{ Formatted: Heading 4

The Last Notice Day is the business day following the | ast Trading Day.

By 10:00 hours - Long Giit AR i Formatted: K(?ep with next

Sellers _holding open positions must submit a Sellers Delivery Notice to the
Clearing_House via The Deliveries Package together with a Transferor(s)
Acknowledgement if appropriate. Clearing Members are not required to_give
notification via CPS. Clearing Members with open positions in the expired delivery
month are obliged to make or take delivery.

By 11:00 hours — Long Gilt - ‘ . _...--{ Formatted: Font: Bold, Italic

A HIT report indicating the number of lots allocated to Buyers is made available on
CPS.
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By 12:00 hours — Long Gilt +-----{ Formatted: Keep with next !

The Clearing House makes the following information available:

Y

- Delivery Account Sale for Sellers (appendix 2H.44743A) Formatted: Font: Not Bold, No underline, Font

color: Auto

3 1 Formatted: Font: Not Bold, No undertine, Font
~._{_color: Auto

By 14:00 hours - Long Gilt \!rFormatted: No Spacing,Normal Margin

- Delivery invoice for Buyers {(appendix 2H.4573B).

\

Buyers must submit a Buyer's Notification together with a Transferee(s)
Acknowledgement(s) if appropriate.

By 15.00 hours - Long Gilt

The Clearing House makes the following available:

- Delivery Instructions for Sellers (appendix 2H.4673C)

- Delivery Instructions for Buyers {appendix 2H.47-3B),

Transferors/Transferee commence matching with the Clearing House.

By 17:30 hours <mmes 1 Formatted: Normal Indent + Bold-Italic

The Transferor/Transferee must have successfully matched all trades with the
Clearing House in CREST.

Ihe Clearing House informs the Euronextliffeliffe Market Surveillance
Department of any outstanding matching problems after this time.

2H.17.6.7 Settlement Day - mmes {Formatted: Heading 4

Settlement day means the second business day after the notice day. Where the
notice day is the Last Notice Day. settiement day will be the next business day
after the Last Notice Day.

The Transferor must ensure that their CREST priority settings and cap permit their
trades to settie before the Clearing House settlement deadline.

By 11:00 hours ’ «~----{ Formatted: Normal Indent + Bold-ltalic

Gilts will have passed from the Transferor's CREST account to the Clearing
House's CREST account and subsequently to the Transferee’'s CREST account
oi Seitlement Day.

The Transferee’s and the Clearing House's settlement bank will effect payment by
the end of the day across Real Time Gross Settlement (RTGS) accounts at the

Bank of England.
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2H.18 JAPANESE GOVERNMENT BOND (JGB) «------4 Formatted: Heading 2, Left, Hyphenate

\

2H.18.1.1 Cash Settlement Procedure

The Japanese Government Bond (JGB) is cash settled daily by means of
settlement margin. Cash settlement is calculated using the Tokyo Stock Exchange
{TSE) opening price versus the frade price.

As no open interest is carried forward, ordinarily initial margin is not charged,

2H.18.1.2 Absence of TSE Opening Price <------{ Formatted: Heading 4, Left, Hyphenate )

In the case of a TSE non-working day (or when a TSE opening price is otherwise
unavailable) positions are initial and variation margined using the closing price
established on Eurenextliffeliffe’s APT. This will generate an interim variation
margin as opposed to a cash settlement.  Initial margin will be charged on net
uncovered positions.

This process will be repeated until the next TSE opening price is_available, at
which stage all positions are cash settled and initial margins refurned.
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Clearing House Procedures and Stock Contingent Trading Delivery Procedures { Right

2H.19 PHYSICALLY DELIVERED EQUITY FUTURES/OPTIONS, AND STOCK«----- { Formatted: Heading 2, Tab stops: Not at T
CONTINGENT TRADES DELIVERY PROCEDURES 098"
2H.18.1 __ INTRODUCTION +------{ Formatted: Heading 3 )
For the purposes of these Procedures any reference to Equity Futures/Options
contracis means the following Eurenextliffeliffe physically delivered contracts:
Universal Stock Futures
individuat Equity Options
Contracts arising from Bclear — The Cleared Service
2H.19.1.1 Delivery System mnnond { Formatted: Heading 4 )
Physical Deliveries resulting from EuronextliffeLiffe Equity Future and Option
contracts and Stock Contingent Trades are made through CREST for UK and Irish
securities, and Euroclear for all other securities.
All deliveries resulting from equity contracts must be made gross as netting is not
available. In the event that a Clearing Member is due to make delivery to the
Clearing House and take delivery from the Clearing House in the same security, it
is the responsibility of such Clearing Member to ensure that such equity contracts
are settled gross in_accordance with the Clearing House General Regulations,
Default Rules and Procedures and Europextliffeliffe Contract Terms and
Administrative Procedures .Clearing Members shouid be familiar with the
procedures, documentation and deadlines. etc. of CREST or Euroclear (“the
Relevant Settlement System”).
2H.19.1.2 Clearing House Settlement Details (Euronextliffe) meeeed { Formatted: Heading 4 )
CREST =~ 1 Formatted: No underline, Font color: Auto !
_ _ . , ,  Formatted: Font: Bold )
UK and Irish Physically Delivered Equity Future and Option Contracts CREST ‘
Participant ID: 355 (Clearing House - Euronext.liffe)
UK and lrish Stock Contingent Trades CREST Participant ID: 35501 (Clearing
House - SCT).
EUroclear .-~ Formatted: No underline, Font color: Auto ]
. . ) ) . ¢ Formatted: Font: Bold )
Non UK and lrish Physically Defivered Equity Future and Option contracts and
Stock Contingent Trades Euroclear Settlement Account Number — 92404
* Ali times are London time
2H.19.2 Equity Delivery Timetables
2H.192.1 Physically Delivered Equity Futures and Options Contracts: Summary+---- { Formatted: Heading 4 )
Timetable ‘
All fimes are London time. e { Formatted: Normal Indent, Indent: Left: 0" ]
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and Stock Contingent Trading Delivery Procedures

{

"""" | Formatted: Tab stops: 10.63", Left + 10.7.
{_Right

"]

Setilement day

Versus Payment Equity

Settlement in the
Relevant Seitlement

Clearing Members who have failed

DAY - v + ‘f Formatted: Left, Keep with next ]
Exercise day By 07:00 Summary Clearing Member Delivery*| | . ]I
plus 1 Details Report {(MDD) available on | Formatted Table

CPS i Formatted: Left ]

By 11:30 All settlement instructions submitted
to the Relevant Settlement System
- * Formatted: Left 1

Exercise day By 09:30 All unmatched settlement «{l-----i Formatted: Left i
plus 2 instructions to be matched -
intended By the close of Delivery | Movement of shares compilete «| -~~~ Formatted: Left 7

System to deliver must contact the Clearing
House to give reasons for the failure
Intended The Clearing House releases Initial +{ -~ Formatted: Left
Settlement day and non-realised Variation Margin
plus 1 for settled instructions
- +---- | Formatted: Space Before: O pt, After: Opt |
2H.19.2.2 Stock Contingent Trading Delivery: Summary Timetable - { Formatted: Heading 4, Tab stops: Not at 1
: 0.98"
“{ Formatted Tabl
Trade day plus By 05.00 All trades submitted to Relevant by R orme e ]
1 Settlement System 1 Formatted: Left, Space After: 12 pt 1
Clearing Member Stock Contingent
By 07:00 Trade Report (SCTM) and
Reconciliation Report {SCTR)
avaitable on CPS.
By 11:30 Trades Matched in Relevant
Settlement System
By 16:00 All Stock Contingent Alfocation
Change Requests to be received
Trade day plus By 09:30 All unmatched trades to be matched* [~ - | Formatted: Left )
2
Intended By 09:30 Movement of shares complete «[ - --{ Formatted: Left ]
Setilement day

'Clearinq Members who have failed
to deliver must contact the Clearing
House to give reasons for the failure.
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""" { Formatted: Tab stops: 10.63", Left + 10.73", ]

{ Right

4--{ Formatted: Left

intended The Clearing House rejeases initial <|--.
Settlement day and non-realised Variation Margin )
plus 1 for settled instructions

2H.19.3  Physically Delivered Eaquity Future and Option Contracts Delivery«--

Procedures

2H.19.3.1 Deiiverable Equities -

A “deliverable equity” means the equity underlying an Eauity Future or Option
contract. published (from time to time) by means of a Euronexdiffeliffe General
Notice or by other means determined by Euronextliffeliffe.

If an_“equity underlying” is subject to a corporate event the deliverable security
may become a combination of shares and entitlements. Should such a corporate
event occur. Clearing Members will be advised of the seftlement details by the
issue of a ‘Corporate Action Notice” or by other means determined by
Euronextliffeliffe.

2H.19.3.2 On the Day following the Day of Early Exercise or Expiry ---

By 07:00 hours

Clearing Members must establish their delivery obligations by reference to the
Clearing Member Delivery Details Repoit (MDD)

CREST

By 11:30 hours

Details of the delivery contracts resulting from_early exercise or expiry of UK and
trish contracts must be submitted and matched in CREST.

All entries must be made with the following fields completed:

Where applicable standard entries are indicated and encapsulated in brackets.

(a) Intended Settlement Date “
{b)_ Transaction Type .
{c) Participant ID

{d) Consideration

{e) Payment Type (Central)
() Cash Movement Type {set to ‘A’ to reflect a standard movement between
principals) :

(@) Debit Party Cash D
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\ Formatted Table
.71 Formatted: Left, Keep with next
"{ Formatted: Left
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| EuronextiiffeLiffe Deliveries — Equity Future/-Options-------{ Formatted: Tab stops: 10.63", Left + 10.7ﬂ
Clearing House Procedures and Stock Contingent Trading Delivery Procedures | Right

(h) Credit Party Cash |D

{H Stock ISIN

D Quantity
{K) Debit Party Stock I1D

{ Credit Party Stock (D

(m) Trade System of Origin (Eurenextliffeliffe)

{n) Trade Price

{o) Trade Date

(p) RO Condition {result of gption) {for Equity Options only)
{q) Agent/Principal indicator ('S’ for a principal sale and ‘P’ for a principal
purchase)
(r) Special Condition (Special-cum condition should only be entered in the«------{ Formatted: Heading 6, Indent: Left: -0.59",
event of a corporate action) { Hanging: 0.59" ]
Clearing Members should note that CREST requires perfect matching and does«---- i Formatted: Normal Indent, Indent: Left: 0", ';
not provide for tolerance. Clearing Members should also note that a Nationality { Tab stops: Notat 1"+ 1.38" ;

Declaration is required for certain securities, see CREST manual.

Eurociear, ) * Formatted: Font: Bold, Italic, No underline,
“.._ i Font color: Auto

N

!

’g

By 11:30 hours, "'{ Formatted: Font: Bold, Italic )

) ) ] ) ] ] Formatted: Font: Italic, No underline, Font |

Details of the delivery contracts resulting from Physically Delivered Equity Futures _ i color: Auto |

or Options Contracts in all stocks with the exception of UK and Irish equities must *{ Formatted: Font: Bold, Ttalic |

be submitted :
By 17:00 hours and matched in Euroclear, o o .. ... ... =..--i Formatted: Font: Bold, Italic, No underiine,

Font color: Auto

Clearing Members and where appropriate their Transferee/Transferor, must have ! Formatted: Normal Indent, Indent: Left: 0",
successfully matched all trades with the Clearing House in the relevant settlement .| Tab stops: Notat 1"+ 1.38"

system by the times set out in these Procedures. All maiched trades are then * Formatted: Font: Ttalic

available for settlement in the relevant settlement system.

it is the responsibility of the Clearing Member and, where appropriate. their
Transferee/ Transferor, to contact the Clearing House and agree any amendments
reqguired {o achieve matched status.

All amendments required to achieve matching must have been submitted prior fo
the end of the day.

Delivery Day Plus Two «- - Formatted: Normal Indent, Tab stops: Not at |
e

-1 Formatted: Font: Bold, Italic, No underline,
.. { Font color: Auto
The Transferor/Transferee must have successfully matched all trades with the "{ Formatted: Font: Bold, Italic j
Clearing House in the Relevant Settlement System. )
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2H.19.4  Stock Contingent Trades Delivery Procedures R { Formatted: Heading 3, Tab stops: Notat 1"

2H.19.4.1 On the Market Day following the Day of Trade

I4

By 07:00 hours «------{ Formatted: Indent: LeR: 0.79" )

Clearing Members must establish their delivery obligations by reference to the
Clearing Member Stock Contingent Trade Report (SCTM) and Stock Contingent
Trade Reconciliation Report (SCTR).

CREST +------% Formatted: Indent: Left: 0.79" i

Details of the delivery contracts resulting from Stock Contingent Trades in ali UK
and lrish equities must be submitted and matched in CREST.

By 11:30 hours < === Formatted: Indent: Left: 0.79" j

The reporting of Stock Contingent Trades to the Clearing House will automatically
generate the Clearing House's entries into CREST. The Transferee/Transferor
will enter their trade details into CREST against CREST Participant 1D 35501
(Clearing House-SCT).

All eniries must be made with the following fields completed:

Where applicable standard entries are indicated and encapsuiated in brackets.

(a} Intended Settlement Date + -~ Formatted: Heading 6, Indent: Hanging: 7
i 0.59", Tab stops: Notat 1"+ 1.5"
{b} Transaction Type « -} Formatted: Heading 6, Indent: Hanging: !

: 0.59", No bullets or numbering i

{c) Farticipant Id

{d) Consideration

{e) Payment Type {Central)
{f) Cash Movement Type (set to ‘A’ to reflect a standard movement between
principals)

{a) Debit Party Cash 1D

(h) Credit Party Cash ID

! Hanging: 0.59", Tab stops: Not at 1.5"

(1) Stock 1SIN +----~-{ Formatted: Heading 6, Indent: Hanging: \5
: 0.59", Tab stops: Notat 0.98" + 1.5" |

1)) Quantity - : Formatted: Heading 6, Indent: Left: -0.59", !
H

i

(k) Debit Party Stock D

) Credit Party Stock ID

{m) Trade System of Origin (Eurerextliffeliffe)

{n) Trade Price

DU Formatted: Heading 6, Indent: Hanging:
() Trade Date 1 0.59", Tab stops: Notat 1" + 15"
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[(9)) Agent/Principal Indicator ('S’ for a principal sale and ‘P’ for a principal+-—---
purchase).
Euroclear R

Details of the delivery contracts resulting from Stock Contingent Trades in all
stocks with the exception of UK and lrish equities must be submitted and matched

i 0.59", Tab stops: Not at 1.5"

ont color: Auto

in Euroclear

16:00 hours,

Clearing Members that require the allocation of the Stock Contingent Bargain to
be changed, must submit an Aliocation Change Request form (appendix
2H.57-64). The form must be completed in full by the Originating and Receiving
members and faxed to the Clearing House by no later than 16:00 hours on frade
day plus 1. In the event that this form is not received by the Clearing House by
the times set out in these Procedures it will not be accepted, and the Originating
member will be required to make or take delivery of the “underlying Equity”.

For the purposes of these Procedures, an “Originating member” is the member of
Eurepextliffel iffe who executed the frade on the relevant Euronextliffeliffe

platform.
B 1 7:00 hours ________________________________ o e e e = e e = a M d d d e d e e A e o e e m = e - o 5 "

Clearing Members and where appropriate their Transferee/Transferor. must have
successfully matched afl trades with the Clearing House in the relevant settiement
system by the times set out in these pProcedures. Al matched trades are then
available for setttement in the relevant settlement system.

it is the responsibility of the Clearing Member and where appropriate their
Transferee/ Transferor, to contact the Clearing House and agree any amendments
required {o achieve matched status.

All amendments required to_achieve matching must have been submitted prior to
the end of the day.

2H.19.4.2 Trade Day plus two DU
By 09:30 hours —

The Transferee/Transferor must have successfully matched all trades with the«
Clearing House in the relevant settlement system.

The Clearing House informs the Euronextliffeliffe Market Surveillance
department of any outstanding matching problems after this time.

2H.19.5 Intended Settlement Day DU

2H.19.5.1 By the close of Equity Settlement in the Relevant Settlement System -

Securities_will have passed from the Transferor's account in the Relevant
Settiement System to the Clearing House's account in the Relevant Settlement
System and then into a Transferee's account in the Relevant Settlement System
on the Intended Settlement Day.

LCH.Clearnet Limited © 20098 65 December2008MarchJuly 2009
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2H.1852

Clearing Members must ensure that their priority settings and credit facilities {or
where appropriate, the priority settings and credit facilities of their Transferee/
Transferor) permit trades to settle before the close of delivery versus payment
{DVP) equity settlement on the Iniended Setilement Day. [For the purposes of
Euroclear, the close of DVP equily settlement is the close of “daylight” DVP equity

settlement.

Foliowing the close of DVP Equity Settlement in the Relevant Settlement System
Clearing Members must notify the Clearing Heouse of any failed deliveries and
confirm what measures have been taken to facilitate delivery. Clearing Members
are reminded they are responsible for the timely settiement of delivery contracts.

Iy

Euroclear Inward Partialling <-------1 Formatted: Heading 4, No bullets or

{_numbering

It is a Seliing Clearing Member's obfigation to ensure full delivery of all securities
fo meet its delivery obligation. The Clearing House shali be under no obligation to
accept any delivery to it of only a part or parts of a transaction.

Notwithstanding the above. the Ciearing House may in its absolute discretion
decide to accept a partial delivery or a request to do so, provided that the following
criteria are fulfilled:-

(a8) the partial delivery to the Clearing House enables the Clearing House to+ -~ Formatted: Heading 6, Indent: Hanging:
fulfil any one or more onward delivery obligations in full and does not ; 0.597, No bullets or numbering, Tab stops: Not

resuit in the Clearing House being in such a position that it cannot deliver et 17t

|
!
E

the full amount for any onward delivery obligation; and

(b) the Clearing House receives the request by fax to +44 {0)20 7426 7150
or e-mail to LCHOperations-Equities@lchclearnet.com followed by a
telephone call to +44(0)20 7426 7688, from the Selling Clearing Member
concerned by 10:00 hours {London time) on the .intended settlement date.

in the event that the Clearing House decides 1o accept such reguest. the Selling
Clearing Member shall ensure that the original settlement insfructions into
Euroclear relating to such transaction are deleted forthwith, and new settiement
instructions are provided to Euroclear in such terms as may be determined by the
Clearing House. In the event that there is a failure or omission to comply with
these provisions or seitlement instructions are not deleted and new instructions
entered as set in section 2H.19.4.145-5-%4. The Clearing House may charge that
Selling Clearing Member and the Selling Clearing Member shall pay any costs
incurred by the Clearing House as a result of such failure or omission. Such costs
will be debited from the Clearing Member’'s PPS account.

In _the event that the Clearing House decides in its absolute discretion not to
accept any partial delivery or request to do so_it shall be under no obligation to
provide any reason for such decision.

if the Clearing House decides to accept a request for a partial delivery then it shall
use its reasonable endeavours to advise the Selling Clearing Member and agree
the cancellations and amendments that are required in order to do s¢ by 11:00
hours {London Time) on the day of the required to make such partial delivery.
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2H.19.5.3

Euroclear Quitward Splits

2H.19.54

The Clearing House may find itself in a situation where it may need to split
deliveries in order to meet onward delivery obligations.

The Clearing House therefore may. in its absolute discretion, meet its obligations
o deliver any securities by making two or more deliveries of such securities. Each

such delivery shall be referred to in this section of these Procedures as a ‘partial -

onward delivery’,

In such event it is the responsibility of the Buying Clearing Member to ensure that
any onward partial delivery is accepted. Such request fo make a partial onward
delivery will normally be made by the Clearing House by 15:30 hours {London
time).

in the event that the Clearing House makes any such reguest, the Buying Clearing
Member shall ensure that its original settlement instruction(s) are deleted, and
shall_ensure that new setilement instructions are entered in_accordance with
Clearing House instructions.

in the event that a8 Buying Clearing Member fails or omits to comply with these
provisions or settlement instructions are not deleted and new insiructions entered
as set out above, or such partial delivery is not accepted, the Clearing House may
charge that Buying Clearing Member and the Buying Clearing Member shall pay
any costs incurred by the Clearing House as a result of such failure or omission.
Such costs will be debited from the Clearing Member's PPS account.

2H.19.55

Daylight Indicator -

Clearing Members must ensure that their transactions are marked with a Daylight
Indicator in Euroclear so that settlement can occur during Daylight Settlement. _In
the eveni that a Clearing Member fails to seitle during Daylight Settlement the
Clearing House reserves the right {o charge for any losses and expenses incurred
as a result of non-settiement, such losses and expenses will be debited via the
Clearing Member's PPS gccount.

Tolerance Matching -

2H.19.6

Although Euroclear applies tolerance matching to internal instructions, Clearing
Members must ensure that the Clearing House's settlement amount is perfectly
matched in accordance with Europextdiffeliffe Contract Terms and Administrative
Procedures. [n the event that a Seller fails perfectly o match the Clearing
House’s settlement amount, any tolerance applied will be debited from the selling
Clearing Member. Such funds should be paid to the Clearing House as a “cash
only” delivery through Euroclear in accordance with Clearing House instructions.
in the event that a Clearing Member fails or omits to match the Clearing House'’s
instruction. the Clearing House will debit the relevant funds through the PPS
account of the Clearing Member.

; Formatted: Heading 4, Tab stops: Not at
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Failed Settlements ‘ e { Formatted: Heading 3, Tab stops: Not at 1" )
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Under the Euronextliffeliffe Contract Terms any transfer of securities that has not
been fully accomplished on the intended settlement day shall be made as socn as
possible through the Relevant Settlement System in accordance with these
pProcedures. If an event occurs which prevents the use of the Relevant
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Settlement System then transfer of securities shall be made in accordance with
instructions given by the Clearing House. Failure to comply with such instructions
will constitute a delivery default by the Clearing Member.

2H.19.6.1 Non-Delivery of Stock

if a Transferor has not made delivery to the Clearing House by the close of Equity
setilement on the intended settlement day the Clearing House shall take whatever
action is appropriate in keeping with its obligation to deliver securities to the
Transferee and in accordance with the Euronextliffeliffe Contract Terms. This
may require the Transferor to complete their side of a maiched deletion of the

original trade,

All costs, charges and expenses incurred by the Clearing House will be charged to
the Seiller, via the relevant PPS account.

2H.19.6.2 Buying In

intended Seftlement day plus 1,

X After the close of Eguity Settlement in the Relevant Settlement System,

Members who have failed 1o deliver to ascertain the reason for non-delivery. The
Clearing House will request Clearing Members make the share transfer
immediately within the seftlement timetable as dictated by the Relevant Settlement
System. If this is not achieved. the Clearing House will {ake steps to acquire
shares to fulfi} its obligation fo make delivery to the Transferee by instigating

“Buying In".

Intended Settlement day plus 2

* After the close of Equity Settlement in the Relevant Settlement System,

Clearing Members are responsible for informing the Clearing House that a delivery
obligation has been met. Failure to do so may result in the purchase of unwanted
shares. The Clearing House will inform Clearing Members of any “Buying In”
instructions issued.

Intended Settlement dayplus3

* After the close of Equity Settlement in the Relevant Settlement System

In its absolute discretion the Clearing House may reguire Jransferors to delete the
criginal bargain and match the deletion with the Clearing House. In the event that
the Clearing House “buys in" the Clearing House will deal for T+3 settlement.
Clearing Members will be advised of the "Buying In” details. Associated costs will
he for the account of the defaulting Clearing Member and will be debited via the
relevant PPS account.

* For the purposes of Euroclear the close of Equity Settiement will be the
close of Daylight seftlement on the settlement day,

A summary table of events is shown in 2H.19.77:5.8 for information.,
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are placed within CPS in a Pending Delivery position at the option strike price or

delivery price. They are held there until settlement day. During this period they

are subject to initial and contingent margin.

In the event of a failed delivery on settlement day the Buyer’'s and Selier’s delivery

contracts will be removed from “Delivery Pending” within CPS. The contracts

pending settlement continue o be liable for margin until the delivery obligation has

been satisfied. Margin is calculated independently of CPS and Clearing Members

cover requirements are adjusted as appropriate to reflect the marqgin requirement.

2H.19.6.4 Buying In Summary Timetable
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other corporate entitiement) relating to any underiving EuronextliffeLiffe .-

Equity Futures or Options, contracts or Stock Contingent Trades other than
set out below. :

For the purposes of these Procedures. the term ‘Corporate Event’ is used to refer
to a corporate event of any description relating to an underlying Eurenextliffel iffe
Equity Future/Option or. Stock Contingent contract.

While the Clearing House will do what it reasonably can to do the things set out
beiow. it shall have no liability for any loss or damage arising out of or connected
with any action or inaction on its part or on —its behalf in connection with any

corporate event.

The Clearing House does not take responsibility for providing or forwarding any
information, or delivering any notice or instruction received by the Clearing House
to any Clearing Member regarding any Corporate Event.

in the event that a Clearing Member fails to take delivery of Securities by the finaj
date for delivery of such Securities. due io insufficient funds. failure to match, by
not allowing transactions to settle because of priority settings or for any other
reaseon, the Clearing House may charge to that Clearing Member any costs
incurred by the Clearing House as a result thereof. Such charges will be debited to
the clearing Member's PPS account.

2H.19.7.2 PDistributions e

Claims

Any claim or distribution in respect of an underlying Euronextliffeliffe Eguity
Future/Option or Stock Contingent contract should be carried out and settled in
accordance with the Relevant Seitlement System rules and procedures.  All
claims should be settled on their intended settlement date {ISD) and Clearing
Members should ensure that priority settings allow the setflement of a distribution
in the Relevant Settlement system.

Scrip Dividends -

Where an issuing company announces a Scrip Dividend on an underlying
Euronexdtliffel iffe Equity Future/Option or Stock Contingent contract, Buying
Clearing Members will only be permitted to receive the default option as directed
by the Relevant Setilement System.

Settlement of Claims outside of the Relevant Settlemeni System

Although members are not permitied to delete claims in the Relevant Settlement
system, the Clearing House may. in its absolute discretion at any time, agree with
a Clearing Member to co-gperate with that Clearing Member in order to make a
cCorporate eEvent “claim” a claim otherwise than through the Relevant Settlement
System. In such circumstances, and always subject to the Clearing House’s prior
approval, the Clearing Member concerned may. in accordance with the Clearing
House’s instructions. thereafter delete the claim within the Relevant Settlement
system and the Clearing House will provide reascnable co-operation with that
Clearing Member to_facilitate settlement. Without limiting the Clearing House's
absolute discretion in_this regard, Clearing Members are advised that generally
this is only likely to occur when there are. in the Clearing House's absolute
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opinion. circumstances that would be likely to prevent settlement in the Relevant
Settlement System.

Fractionaf Entitlements

When an Issuer determines that an amount known as a *fractional entittement” is
payable to a shareholder entitled to the same, the Clearing House will accept a
claim from a buying Affected Clearing Member which must input a cash only
transaction in the Relevant Seitliement System against the Clearing House for the
total amount due. If the Clearing House agrees the claim it will itself input a cash
only transaction against the selling Affected Clearing Member, which must match
the Clearing House'’s cash only transaction within twenty-four hours of the input of
such transaction by the Clearing House. Following settiement of the selling
Affected Clearing Member's cash only transaction. the Clearing House will match
the cash only transaction of the buying Affected Clearing Member and that
transaction will settle. If the seiling Affected Clearing Member fails to match the
Clearing House's cash only transaction within the time pericd set out above, then
the Clearing House will debit the total amount of the claim via the selling Affected
Clearing Member's PPS account. Where a buying Affected Ciearing Member

" issues a claim for a ‘fractional entittement’ more than one month after the Issuer

determines that such_entitlements are payable. such claim will be treated as
invalid by the Clearing House, and the Clearing House will be under no obligation
whatsoever to make any payment to_the buying Affected Clearing Member with
regard to the fractional entitiement associated therewith.

Lapsed Rights Proceeds,

Where a Buying Affected Clearing Member issues a rights claim more than one
month after the appropriate deadline nominated by the Issuer for acceptance of an
offer in_respect thereof, such claim_shall be treated as invalid by the Clearing
House._and the Clearing House shall be under no obligation whatsoever to make
any payment to the buying Affected Clearing Member with regard to the lapsed
rights premium associated therewith.
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The Clearing House will not accept any instructions from Buying Clearing
Members in relation {0 any corporaie event. The Clearing House will allow the
Corporate Event to default to the 'default option’ as directed by the Relevant
Settlement System.
Where a Selling Clearing Member does not make an election (where applicable) in+---{ Formatted: Normal Indent, Indent; First line: |
accordance with the default option as directed by the Relevant Settlement o
System. that Clearing Member wiill be responsible for reimbursing the Clearing
House for any costs, expenses and other losses suffered by the Clearing House in
connection with that failure or omission.
2H.19.7.4 Transformations 4o 1.{FJmatted: Heading 4, Indent: First line: 0" J
Jransformation Skip, ! Formatted: Font: Italic, No underline, Font
' ; color: Auto
Clearing Members are not permitted to skip a transformation with regard to any "{ Formatted: Font: Bold, Italic
Euronextliffeliffe physically delivered Equity Future/Option or Stock Contingent
contract. In the event that a member does skip a transformation that Clearing
Member will be responsible for reimbursing the Clearing House for any costs,
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2H.19.8

expenses and other losses suffered by the Clearing House as a result of skipping
such transformation. Such charges will be debited from the Clearing Member's
PPS account.

Last Time for Delivery,

. Where a eCorporate eEvent occurs Selling Clearing Members may only deliver

the Original Securities providing the delivery occurs prior to the Last Time for
Delivery. (The Last Time for Delivery is the close of delivery versus payment
equity setflement in the Relevant Settlement System, one Relevant Settlement
System Business Day prior to the call payment or registration date.)

Thereafter that Selling Clearing Member must deliver the New Securities. In the
event that a Selling Clearing Member does deliver the Original Securities, and the
Buving Ciearing Member (or its fransferee) declines io accept delivery of such
Original Securities, then the Clearing House will return the Original Securities {o
the Selling Clearing Member and the Selling Clearing Member is obliged to deliver
to the Clearing House the New Securities in accordance with such directions as
may be given by the Clearing House.

Non-Transformation

Where the Relevant Settlement System does not perform a transformation, the
Clearing House will manually enter the particulars of the physically delivered
Equity Future/Option or Stock Contingent | contract, which will include particulars
of the New Securities. Clearing Members must immediately input matching
instructions in order to match with those new particuiars.

Delivery Documentation Summary -

2H.19.8.1

Summary Clearing Member Delivery Details Report (MDD} (appendix ..

LCH.Clearnet Limited © 20098

2H.4878A)

This_report if made available to members upon Early Exercise or Expiry of a
physically delivered Equity Future or Option contract and informs Clearing
Members of the following:

(a) the contract mnemonic of the shares to be delivered or received -

(b) the settlement day on which delivery will occur
(c) the quantity of shares to be delivered or received and the delivery price.

it will be available on CPS. to all Clearing Members by 07:00 hours every market
day.

---; Formatted: Font: Italic, No underline, Font

I color: Auto

"{ Formatted: Font: Bold, Italic

-4 Formatted: No underline, Font color: Auto

—

{ Formatted: Font: Bold, Italic

umbering, Tab stops: Not at 1"

{ Formatted: Heading 3, No bullets or

‘'ormatted: No underline, Font color: Auto

i Formatted: No underline, Font color: Auto

)

‘'ormatted: Heading 6, Indent: Hanging:
i 0.59", No bullets or numbering

J

Clearing Members are advised to print this report on a daily basis and retain it as+ -

a record of their delivery contracts.

This report is specific to each day of exercise/delivery, it is not cumuilative.
Clearing Members should refer o CPS Delivery Pending Report (DPR) which
gives details of all contracts pending delivery.
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2H.19.82 Clearing Member Stock Contingent Trade Report (SCTM) (appendix+--—---

2H19.8.3

2H.497-6B)

This report if made available to Clearing Members who execute Stock Contingent
Trades and informs Clearing Members of the following:

(a) the Clearing Member’s sub account; -

(b) the “underlying mnemonic” of the Euronextliffeliffe contract tc be-«
delivered or received;

{c) the “derivative mnemonic’ of the EurenextliffelLiffe contract:

(d) the initial margin rate; .

{e) the margin price;

) the settlement day on which delivery will occur;

{q) the trade reference number;

(h) a buy/sell indicator:

(i) the guantity of shares to be delivered or received and the delivery price;

{0 the total consideration;
{k} the variation margin to be credited or debited:;
) the initial margin calculation.

it will be available on CPS to all Ciearing Members by 07:00 hours on_the market+-

day following trade.

Clearing Members are advised to print this report and retain it as a record of« ---

their delivery contracts,

This report is cumulative until trades have been settled.

f
4

| Formatted: Heading 4, No bullets or T

{_numbering, Tab stops: Not at 1"

------1 Formatted: Heading 6, Indent: Hanging:

{ 0.59"

-1 Formatted: Heading 6, Indent: Left: -0.59",

{ Hanging: 0.59", Tab stops: Not at 1.38"

]
J

' ‘'ormatted: Heading 6, Indent: Hanging:
£0.59", No bullets or numbering .

Formatted: Indent: Left: 0.79"

Formatted: Indent: Left: 0.79", First line: 0,
i Tab stops: Not at 0.98"

Stock Contingent Trade Reconciliation Report (SCTR) (appendix 2H.50Z.5C) «------ { Formatted: Heading 4, No bullets or

This report is made available to members who execute Stock Contingent Trades
and provides details of the Volatility Trades. The report enables Clearing
Members_to reconcile Stock Contingent bargains against the related individual
Volatility Trades. The report shouid be used in conjunction with the Clearing
Member Stock Contingent Trade Report {appendix 2H.497.5B) and provides
Clearing Members with the following information:

{a) the Clearing Member’s sub account R
(b) the trade date ..
{c) the settlement date

(d) the TRS slip number

LCH.Clearnet Limited © 20098 73 December2008MarchJuly 2009
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2H.19.84

(e) the CONNECT reference pumber
h

(@

the EMS reference number

the trader mnemonic

{h) the NCM mnemonic

() the expiry date

) the underlying confract mnemonic
k) the derivative contract mnemonic
{4 the exercise price

{m) the volume traded

{n buy/sell details

(o) contract type

{0 account

(q) account reference

it will be available on CPS to all Clearing Members by 07:00 hours on the market
day following {rade.

Clearing Members are advised to print this report and retain it as a record of theirs::-

delivery confracis.

: Formatted: Space After: 5 pt

‘ i Formatted Table

This report is cumulative until trades have been settled.

EuronextliffelLiffe Physically Delivered Eguity Option Settiement Details+---

2H.19.8.5

Form {(Appendix 2H.517-5D)

This form must be completed by each Clearing Member wishing to clear
Eurepextliffeliffe Eguity Option contracts.  The form must be signed by an
authorised signatory of the Clearing Member firm.

Clearing Members must give the Clearing House a minimum of five business
days’ notice of amendments or updates to Settlement details. A new form fully

~ completed must be provided for each change.

EuronextliffeLiffe Physically Delivered Equity Option Transferor/Transferee«

LCH.Clearnet Limited © 20098

Acknowledgement {(Appendix 2H.52Z8E)

The Transferor/Transferee shall be a participant at the relevant setllement system.

Except where the Transferor/Transferee is alsc the Selling or Buying Clearing
Member, a Transferor/Transferee Acknowledgement Form must be completed.
The form must be signed by a Director of the Clearing Member firm and the
Transferor/Transferee.

74 December-2008MarchJuly 2009
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Part A should conly be completed where the Transferor/Transferee is another
Euronexdiffeliffe Clearing Member firm,

Part B must always be completed by the nominated particnpant at the relevant
settlement system.

Clearing Members must give the Clearing House a minimum of five business
days’ notice of amendments or updates io Transferor/Transferee details. A new
Euronextliffeliffe Equity Option Transferor/Transferee Acknowledgement Form
must be completed for each amendment.

2H.19.8.6 EuronextdiffelLiffe Equity Futures Contracts _ Settlement Details Form«------3 Formatted: Heading 4, No bullets or T
{Appendix 2H.537.5F) | numbering

This_form must be completed by each Clearing Member wishing to clear the
Euronextliffeliffe Physically Delivered Equity Future Contracts. The form must be
signed by an authorised signatory of the Clearing Member firm.

Clearing Members must give the Clearing House a minimum of five business
days' notice of amendments or updates to seftiement details. A new form must be
completed and provided for each change.

2H.19.8.7 EuronextliffeLiffe Physically Delivered Equity Futures Contracts Transferorl«
Transferee Acknowledgement (Appendix 2H.547.6G)

- Formatted: No underline, Font color: Auto i

{ Formatted: Heading 4, No bullets or
{_numbering, Tab stops: Not at 0.98"

Formatted: No underline, Font color: Auto

The Transferor/Transferee shall be a participant at the relevant settlement system.

, . . i “ IR : li : i
Except where the Transferor/Transferee is also the Selling or Buying Glearing . Formatted: No underline, Font color: Auto___}

Member a Transferor/Transferee Acknowledgement Form must be completed. { Formatted: No underline, Font color: Auto |
The form must be signed by an authorised signatory of the Clearing Member fimm '

and the Transferor/Transferee. A separate form for each settlement system must

be completed where applicable.

Part A should only be completed where the Transferor/Transferee is another
Euronextiiffel iffe Clearing Member firm.

Part B must always be completed by the nominated CREST or Euroclear
Participant at the relevant settlement system.

Clearing Members must give the Clearing House a minimum of five business
days’ notice of amendments or updates to Transferor/Transferee details. A new
Euronextliffeliffe Physically Delivered Equity Futures Contracts Transferor/
Transferee Acknowledgement Forrn must be completed for each amendment.

-+ Formatted: No underline, Font color: Auto

2H.19.8.8 Euronextliffeliffe Stock Contingent Trades Settlement Details Forme.

{Appendix 2H.567.8H) v . o - “{ Formatted: Heading 4, Indent: Left: 0", First
‘Lline: 0", Tab stops: Not at 0.98"
This_form must be completed by each Clearing Member wishing to clear . {rormatted: No underline, Font color: Auto

Euronextliffeliffe Stock Contingent Trades. The form must be signed by an
authorised signatory of the Clearing Member fim.

*{ Formatted: No underline, Font cotor: Auto

Clearing Members must give the Clearing House a minimum of five business
days’ notice of amendments or updates to settlement details. A new form must be
completed and provided for each change.
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2H.19.8.9 Euronextliffeliffe Stock Contingent TransferorfTransferee«

2H.19.9

Acknowledgement {(Appendix 2H.567.51)

The Transferor/Transferee shall be a pacicipant at the relevant settlement system.

Except where the Transferor/Transferee is also the Selling or Buyving Clearing
Member a Transferor/Transferee Acknowledgement Form must be completed.,
The form must be signed by a Director of the Clearing Member firm and the
Transferor/Transferee.

Part A should only be completed where the Transferor/Transferee is another

EuronextliffeLiffe Clearing Member firm.

Part B must always be completed by the nominated participant at the relevant
settlement system.

Clearing Members must give the Clearing House a minimum of five business
days' notice of amendments or updates to Transferor/Transferee details. A new
Euronextliffeliffe  Stock Contingent Transferor/Transferee Acknowledgement
Form must be completed for each amendment,

EuronextliffelLiffe Stock Contingent Allocation Change Request Form<

LCH.Clearnet Limited © 20098 76

{Appendix 2H.57-5J)

Clearing Members requiring the allocation of the stock leg of a Stock Contingent
trade on trade day plus 1 must complete this form. The form must be completed
in full by all Originating and Receiving Clearing Members involved in the allocation
and faxed to the Clearing House by no later than 16:00 hours on trade day plus 1.
The Clearing House will charge a fee of £6.00 per Originating and Receiving
Clearing Member per bargain. Charges will be included in each months general
fee invoice.

Descember-2008MarshJuly 2009
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APPENDIX 2H.25:2A

Delivery Confirmation/Completion Notice eses { Formatted: Subtitie i

‘ Formatted: Font: Arial, Not Bold, No
¢ underline, Font color: Auto, Not All caps, Not
ii Expanded by / Condensed by

0: LCH.C Ltd Operations Dept Fax No. 020 7667 7359
y Name:

T
LCH.CLEARNET [¢

(P

DELIVERY CONFIRMATION/COMPLETION NOTICE

r C dity Id [ Delivery Month Tender Date r M i —IV Account I Conversion [rom Warrant Number lCerﬁﬁca(e ;\'umheﬂ
i cco
Port [Varehous{ Shed New Warrant Port |[Varehous{ Shed New Warrant :
Id Id (] Number 1d pi:] Id Nomber !
Coutinue in next colamn Continue on another form
Conversion of the warrants listed below has not been completed for the 1 noted.
Conversion from Warrant Number Cerfificate Number Reason for Delay/Extension '

pwe [ ] Sigaed ]
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Warrant «-=----{ Formatted: Subtitle
[ Formatted: Font: Bold, Font color: Auto,
\ Condensed by 0.15 pt

A MEMBER OF THE OCEAN GROUP PLC

IARRANT TRANSFERABLE BY ENDORSEMENT UNDER SPECIAL ACT OF PARUAMENT
Engory Cargo . |
(3\‘ - PO, Box 5955 B :
3008 AZ Rotterdam by '
41 Basaltstroot V i

& oS ,

’ Tolox: 20272 .

Chambec ol Ci n no. 129294 :

Yarrenat No: 301 94 ‘I Warrant Index No: Stod( Book Rof: S$.94.11/30931 Date: 9.3.94 ;

: ;
L

m t far 161 (O@DR@ & SIXTY ONE) BAGS G.F. NIGERIAN' COCOA BEANS. :

E )

ST ,/t‘{a'\g“m SSaH COUNTRY OF ORIGIN = NIGERIA :

Impurted in the A Ba Jfrom = ;

Entered by _McGR RY CARGO SERVICES BY o the 23.2.94 o

Deliverable to McGREGOR ARGO SERVICES or Assigns by endorsement fiereon on payment :

of ‘Rent commencing on tfie 2@9‘:@1, 1994 V@G";ﬁﬁ&xxxxxxxxxxxxxxxxxxxxpem%mx)pamma&x ;

Warks & Numbars Drafts % RENT AMENDMENTS '

KOPEK 16) Bags N :

COCoA !

NIGERIA |

i

A

Al) bags sound & full. "‘

. i

Total gross *HXH;EXYHH ’

Stored eour warehouse - H

Warehouse 2, Cacaoweg, Amerikahaven, Amsterdam. Iu_ra,@ 5T 73 K"°$ L

P e e iy isbe by v Total nert 92934.22 ;

:suzgdr;uvnl‘mu"! be givon 1p in oxchange fos Velivery Order and ali rents and charges paid (if requlvad} halore delivery of for McGragor Cory Cargo < BV ;

1bject to our conditions of husiness printod overleaf, no inguranca risks are coverad by us-unless spoacially instructed. N

us Wurrun! s issued under the provisions of the Ocean Trzazport &Yridlnq L1d; (Colivery Wayrrants) Act.1875. By Soctian :

0 At itis Flov-ded that avery Warrant iscuod undor the Powera of the Act ahal Il be deemuod 10 be 8 documant of titin to i

o gonde: specified therain and thall ba by and any holdar of euch 1

Brtont whathar tha. nocsan namad lhamin o the. bearar of any. such Warrant boaring an open sadorsement or (ha Q Warrsatr Cleck !

dorsee of any. such Waerrant hearing a spoc Ul {subject 10 th. nt of the rent and chorges payable .

Gcean Group PLC or any one of fts -ubsld-ary Companles In respect of tho qoode snoclrnd in lhe ‘Warrant} havo the same .

GETAR right 1o the possession ond property of such goods as If thoy wora doposited In his owa //? Ledguor Clerk: '

fh‘l ] warehouse, |

'g'f._ All contracts and orders afe subject to tha Canditions listed overlaat :

MarshJuly 2009
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APPENDIX 2H.45:2C
Provisional Buyer Invoice -

Agdens | LU, Casriay Liaied JFURUILIS
AAEHAS Provisionat Buyer Invoice
Ry Mamper e Dativary Ponod  © o 2006
Post Saie e Hovw : dotics Duy T ptam e
Ardanges Acceunt iw Sttt Oy ¢ 33 aan TR0

Lofiing Account Catalis :

Dathvasy WUt RET-Y

Syigtn, ; BemA

VERSE :

LIy TyPe M

B4 of Laoing Oaa T 31 Moy 200%

Grading Datae ©

Laraticas Muomber :

Expiry Dale 1 M Fabh 1009

GHAMOG ATOWADS S (Pt ToHRng)

Adcwnnes Aang 5

Teoip ARowan:s {hsamoen S20.08 3

BRI CIKT AlDwWaree o 500

CHaCvy Abimesnce 200

BEI SRS ARAW Y M &40

RIS ATOWINTE : .03

HOMOQENRity ASATTGe B 0.68

TEEN QHAIWg Alwanet (P Tarva) | -5

RYDI0E Vatuss:

Deifvery Frice (ED3P) € 34200

SO acl Yilue 1242000

LETT GIERG Awaril -TI0.03

FARCEL VALUZ 12670.00

vkt LCH-C A LERINT: (GEP) 1257006
VAT REFIFHI Humins; GR S0h 2310 52, Aegated » Eooung ne. 24928
DYce: AlODabs MoUIe 13 AToRis Aruet torcon BOMG 1l
mpIEFARTA 31 8 CHEFTE NI uniEr The TRANCH NErabed 0d Madeli A IU0G

Liffe Deliveries - Coffee — 10 tonne, ___,--@rmatted: Font: Italic, Underline

)
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.- Formatted: Font: 10 pt
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APPENDIX 2H.56:2D

Provisional Seller Account Sale

-

Aguresst LCH.Claamet Limitsd JAnOB002ES
Adrese2 N
ALKITEEES Provisional Sefier Account Sale
Cty member H Baltvery Perfed © 53R 2008
Fost Cede sember Hame  : Notice Day :  ©OejanIme
fjan Account 1 Ssiftament Day 12.Janm 2008
Seliers Refarance
Commodity:  CCO Port  HAM WHK: BVE
Lotiing Sccount Detalta -
Delivery Ling sou
Criglr SHE
vesee!
Duty Type P
Bill ¢ Lading Date 29 jan 2008
Grading Betana :
Ceriticasa Mumbar
Explry Date 29 Feb 2009
Grading Allowsncas {Per Tonrna) -
Aflowance Bana B
Groap Alowanss {Murmber) -25.00 121
Baan Gount ALOwans:a 10.00
Defective Aliwanse -10.00
Biate Allowance a.03
Bean Cxister Alnwvance a.0g
Resigue Aiowance 0.0
Romegenaity AToaanca o:a
Toial Grading Allcwance {Par Tonne} -25.00
Invoica Values:
Diedivery Price {EDSP) 1,342.00
Conract Vans 13,420.00
LESS Gradng ATowance 250.00
FARCEL YALUE 13.170.00
amount Dus fo Your Account {GBP} 13,170.00

""{ Formatted: Subtitle

{ Formatted: Font: Italic, Underline

/ Formatted: Font: Arial, Not Bold, No
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Final Buyer Invoice

-

,{ Formatted: Font: Italic, Underline

{ Formatted: Font: Italic, Underline

- -'&ormatted: Font color: Auto

{ Formatted: Font color: Auto, Superscript

{ Formatted: English (United Kingdom)

JEREE

ADKIras5E LCH.Clearnet Limited Fan03aoiT
Andrass2 . R
Andress3 Finat Buyer Invoice
;Cli:p'q Come Member : Dslhvary Pariod H Jan 200%

e e 1am Momhear Nante H Natice Bay M 06 Jan 2008
SvaRrEs Jan Wayen BERIE L on it rc Saitiment Day : 2 Jan 2008

wWarrant Humber  © COC_LCH128

Commadily: CCO Patt  ANT WHIKC YOL Shed: AMTCSS

Lotfing Account Detalks -

Deltseny Uni scU Weigh Dade: 43 Feb 2036 Gross Waight 995280

ongkn SRe Rent Date 42 Feb 2089 Totak Tane Wieight 0088

Totak Sample Weight - Zap
et visight : 9,850,806

Grading Detalla :

Ceriicale Number M

Expiy Date : 25 Fel 2803

Grading ARowances {Per Tonne}

Atynwance Band : B

Grolp Allowancs (Number) H 2500 42}

Bear: Count Allowancs : 5.02

Defecive Allwancs -27.0%

Slate Allowsnss : 008

Bean Clusier Allowanos : [:K::3

Reside Alicsance : ~16.08

Homaganefy Aliowance : a.ng

Totzl Grading Aflowanee (Par Tomne)  © -62.00

Invalee Values:

Deilvary Price (EDSP) : 1.242.08

Contract Vakia H 13420.03

LEBS Grading Adiowance B §10.70

LESS Defdt Akowanrce M 201.3%

LESS Rewgigh AToaance : 65.23

PARCEL VALUE M 1244277

Amount Due to LCH.Clearnst Limitad: {GBP) 1244277
VAT Regisration Nombes: G2 245 2311 33, Reglisheneg In Erglane Ne. ZESE2
Reghtersd SMoe; Adpade Houss, 33 Mgt High Street, London ECIN 1A
RecOpsed 0z & Cieacing House ungey ne Fnancts; Sendoes anc Marksts ACt 2830,
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Final Seller Account Sale

T @rmatted: Subtitle

N ? \_}K_J\-—/L—J\_/

It -
Arkiress LCH.Clearnet Limited JanCHTOed : Formatted: Font: Arial, Not Bold, No
mg Final Seller Account Sale { underline, Font color: Auto, Not All caps, Not
oy Membar : Ds@very Pariod : Jan 2008 3 Expanded by / Condensed by
Post C;:'; Membar Hams : Notive Day : 06..%an: 2609
Azema Arzaunt ie Satflement Dy : 12 Jan 2008 :
warrant Numbser  © OOC LCH313 H
$elera Rafersnce
;
Commodify: CCO  Pork ANT  WHK: VDL Shed ANTEIS :
Lotimng sccount Dataits -
Dellvery Uit ©  BDU Veelgh Date : 31 AUG 2002 Grpss Vielght : 935,E05.00 :
origin . uB Rent Dale : 1ZJan3E0  Toldl Tae Waight &.00 ;
Total Sampie Veght ' SO0
Net Weight : ©35,601.00
Grading Detasia
Cerltfiesia Numbar :
Expiry Odte : 3G Apr 2003 !
Grading Allowarnices {Per Tonnay ©
Alpwance Bang : 8 :
Group Akowance (Niumiery : -160.00 {5} :
Bean Count Alowance : -11.50 :
Defeciive Afowance : -33.00 :
Siate ABxwance : 8.00
Bean Ciusler Allowane : -12.00 H
ReslchIE AlOwWance : -4.00 i
Hompgenzity ATomanca : -5.00 :
Total Grading Allewanoe {Per Tomey -1€6.50 :
nweice Values:
Deilvery Price [EDSF) : 1.342.00
Condract valva : 1,322.000.00
LESS Gradng AZowance : 165,170.17 :
LESS Defictt Allowance : 6.788.66 :
LESS Buk Detyery Linli Discount : 15,900.02 :
PARCEL VALUE : 1,350,221.15
Amonnt Dus t Your Account (GBP} % 150,22%.15
WAT Régstzm:n Rumbar: 38 345 2311 93, Regizharad in Engiand No. 25532,
Regizearss Critcs: Mdgese Houze, 12 AXgate Hgh Stree, Locden EC3N 1SA.
Retpgnied a3 % Clearng House undar ihe Firancial Serdicas and Markats Ack 2000,

..~ Formatted: Font: 10 pt
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APPENDIX 2H.85:2G
Warrant Delivery Instructions Report AR ! Formatted: Subtitle
LCH.Clearnet Lisibad ] : Formatted: Font: Arial, No underline, Font
z color: Auto, Not All caps, Not Expanded by /
Warrant Delivary Instructions G5 Jan 2008 H Condensed by
For Cocoa Parcels Tendered on 06 Jan 2009
bernber Mame:
lember: Boooun House
Address: :
Commeadity: cco Motice Day: 06 Jan 2000
Balivary Monti: Jan G& Sattlement Day: 12 Jan 2008

Number of Warrants for Delivery: 2

This fisting deta?s the order in which Warrants for the Sellement Day specified shove
muast be presantad to LOCH.Cleamel

Port ‘Warehousekeeper Warrant Mo. Defivery Unit

AMS U COC_LCH285 sDu

AMT YOL COC_LCH200 by ,
HAME BVG COC_ECH2p4 1Dy

Warrants should be delivered for the atiention of LCH.Clearnst Cperations NO
LATER THAN 12:00 HCURS an the settement day.

VAT Ragisyanon Numider: 3B 245 2353 53, Regizsterad i England No. 25532,
Regizoeras OfNe: Aldgabe Houze, 32 ARgale Hoh Street, Lordan ECEN 1ZA
Recognizad as 8 Ciearng House unds; the Francyl Sendces and Markess. Act 2000,

1oft

( Formatted: Font: 10 pt
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Clearing House Procedures Liffe Deliveries - Coffee — 10 tonne

LIFFE DELIVERIES - COFFEE — 10 TONNE +
APPENDIX 2H.95:3A
Warrant -

BEEsEEEEEEREEEESDncasbnaiaissinnbEaaEEEnE g

Uniconirol Commodity S.A.
Ferminal O Swaktka
Asinstrasse 11-19
V43T HAMBURG
Telephong: (D3} T8 2678 Fax; (40 T8 52 12

]

Orderlagerschein

Warrant

Eemai Sensomizung dar Bebirde Kr Wirschaf, Verkabr vad Lardwitdsshadt
St o0 Fwalon Fofellatn ured Verkehe vorr 1, Februar 1906
Brrpoea-eli o ko cr&w =D v iAo wifls dnalicn CF 1w Bafitecie [ Wirschacy, Vet und Landesmkd e
oot Yr Lintgn, Sctrtaba wed Vs g Saidtrem Fotauasy Tih, 1335

R Lo s T e B ]
{mugeca k- one Logerschairiarml
Warrant H'sun;z

23
Wiserare Indax Shambsey e
Wir lagentarn ein i
Wip vinesnned i '

Lagerbuseh Fol
Slock Seox mieimace

5
g
i

EﬁEl’EﬁEEEEEEEEEEEIEEEFﬁﬁEEE’EEEEEl'silEEEE@E@EE@EEEE@EEEE@EEEEEE@
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ez wean vy
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Clearing House Procedures

Liffe Deliveries - Coffee = 10 tonne,

APPENDIX 2H.106-3B

Buyer Invoice

WAT Registaton Number: 58 145 2371 33, Registersd tn Engangd No. 23532,

Ragizherag

Offce: Aldgate Houge, 33 Adgate High Sireet, Lorden EC3N 1EA

Recognized as 3 Clsrng House undsr ihe Frianczal Sarices ong Markets ACt 2000,

Aadrees 1 CH.Glearnet Uimitad JanmacoTas
AgdressZ _
Aress3 Buyer invoice
Coy code Member : Delivery Paciod H Jan 2608
'5051. ) Mambsr Hanw H Tender Day H 23 san 200
5 8 Jan Myan I6lands. Account :C Sotifament Doy H 33 Jan 2003
Commodity: RC Post:  HAM WHK: SL3 Shed: HAMI4E
Lotiing Account Detalls © Lattng Aecount Detabs :
Warsnat - 13857 Wamanz 15434
yars > MESTNAR ROBUSTA COFTEE Mazk VIETMAM ROBUSTA COFFEE
ongin R VIE Coigin wis
Tuly Typa H P Ouiy Type P
Fnal Landing Dake 7 £3 Mar 2007 Finglt Laniding Date 25 Apr 200
Finat Storing Data H 13 Mar 2007 Finai Storing Date B4 Atay 2057
Qrlg. Weigh Daie : 12 Jul 2007 Crig. Vieyyh Date 02 Sep 2007
Weagh Tate z 13 3ul 2007 Welgh Dala 04 Sep 2007
Rend Date M G3 Mar 2003 Rent Bale 03 kar 2048
Gross Waight < S5110.03 Gross vieght S.pasae
Tela1 Tare Weignt : £0.03 Toisl Tare Weight SLA0
Tolat Sampla Vesight : 3.00 Total Sample Weight 206
Ket Wegnt z 5047.00 Ne: Weghz 583580
Graging Dokalks - Grading Detaila ©
Gragng Date B 25 8ep 2007 Geading Date 25 Sap 2007
Graging Allowsnces (Pec Tomme) Grading Altowancss {Par Tonne) -
Cass z 2 Class ¥4
Ctass Aliowsaice : -30.02 Clags Atosance -30.80
invoice Vaiuas, Envoics Valuss:
DGafvery Price (EDSP) B QE5.00 Dedivery Price {EDSF) o55.80
Impeet Daty Price : 1.080.00 Empart Digy Proa 1.600.96
ConractVae H 4,325.00 Cealract Vaiug 2482500
LERS Reweaigh Alkowance R 38.53 LESS Reweigh Afouance 36.44
LESS Age Allcwance B 100.0 LESS Age ATowance 10B.70
LESS impart Duty H 100.94 LESS Import Duty 100.78
LESS Grading Aflowance - 15041 LERS Gradihg Aliowanta 3148
FLUS Rena f Fum Abawance e 49.06 PLLZ Renl ¢ Fum Alloaance SE M
PLUS Surphus Aliowance : 45.35 PLUS Surplus Allowante 33.78
PRACEL VALUE H 4.529.69 PARCEL VALLET £518.83
A t Dus 10 LCH.CH § Limited: (USD) 2,04543

December2008MarchJuly 2009 .-
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Clearing House Procedures Liffe Deliveries - Coffee — 10 tonne, .. { Formatted: Font: Italic, Underline

- { Formatted: Font: Italic, Underline
APPENDIX 2H.116:3¢
Seller Account Sale «---—{ Formatted: Subtitle
{ Formatted: Font: Arial, Not Bold, No ‘
LCH.Clsarnet Lim JeACATOTS2 y ’ ’
o ttod underline, Font color: Auto, Not All caps, Not
Selfer Account Sale i Expanded by / Condensed by |
Membar H Delivery Pariod < Jan 29 i g
Membtar Nams : Tandsr Day < 23 Jan 2602 i
Scoount b 1 setitament Day : 38 Jar: 200% :
warrant Mumber RC_LCHITS
Sellers Reference  :
Commodity: RC Porf:  ANT  WHK: YOL  Shedr ANTESS
Loting Account Detalls :
angin T NY Yeigh Dale . 31 Dec 20406 Gross Weight : £.901.50 :
Duty Type - P Rent Date : 31 Oec 2008 Todal Tare Weghi - 26a.0% ;
Total Sampis Veight © 1.50 :
Nat vielght : %700.00 ;
Graging Dstads -
Grading Date : 03 Rov 2008
Grading Allowances (Pes Tonne} : :
TLasE
CLIBE AIoWanCe : 0.00
Tokal Grading ABowance {Fer Tonne} 0.0
Inwoite Waluaa: .
Dellvary Bxice (EDSP) : 965.00
Ipaport Duty Pros : 1,000.00 :
Conract vaiea : 5.550.00 :
LE5S Reweigh Alowance : .o :
LESS Age Alicwance : 000 |
LESS Inypreet Duty H 124.00
PLUS Grading Allewance : a.m :
LESS Ramt f Fum Aiowance : €0.20
LESS Defeti sllowance : 262.50 ;
PARCEL VALUE : 9,085.30
Amount Dus to Your Account [USD) noes.sn |
VAT Reg@zrator Number GB 345 2311 93, Regizterad i Engfiang No. 25932,
Fegistered Office: Aldgute Houze, 323 Adgale HGh Street, Lordaen ECIN YEA
Recognised 33 3 Clarng House undss (e Francal Servicas 2nd Wsckers Act 2000.

( Formatted: Font: 10 pt




Liffe Deliveries — Coffee — 10 tonne

Clearing House Procedures

APPENDIX 2H.125-3B

Warrant Delivery Instructions Report

Dalbvery:

Port
HAM
HAaht
BEALE
HAM
HaM
nNOR

Number of Warmrants. for

LCH.Cleamst Limibed

Warrant Delivary instructions A8 Feb 2008
Far Robusts 408 Parosls Tendered on Ca Feb 20068
Kember Mame:
Meamber: Accourt: House
Addrass:
Comradiby: RC Tender Day: 09 Feb 2008
Dalnvery Mondi: F=b 0 Prompt Day- 135 Feb 23300
<]

This listing details the order in which Warrants for the Setlement Day specified abowve

must be presented ic £ CH Cleamet

“Warehousekesper Warrant No.
BWG RC_LCHOST
BYVG RC_ECH1135
BV R{C_ECH205
BVG RC_ECH207
BWG RC_ECH251
DupP RC_ECH138

Spiit Lot Warmmant No.

Warrants showld be defivered for the attention of LCH.Clearnet Operalions NO
LATER THAN 12:00 HCURS on the setiement day.

Registersd I England No. 25533

WAT Regiztraton Number: 368 245 X214 33,
Reizhnred Critice: Housa, 32 Adgate High Sieem, Loadon ECIN 1EA.
Recognised 23 a Clearng Houte under the Finsncal Services and Kiamuehs Act 2000

1oft
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Liffe Deliveries — White Sugar

Clearing House Procedures

| —

LIFFE DELIVERIES — WHITE SUGAR ‘ormatted: Font: Not Italic, English (United ﬁ;
ingdom}) ;
APPENDIX 2H.1354A { Formatted: Tiles !
Seller’s Notice of Tender «------{ Formatted: Subtitle B
| Formatted: Font: Arial, Not Bold, No ‘
A nderline, Font color: Auto, Not All caps, Not
LCH'CLEARNET : Expanded by / Condensed by
V ;‘fFormatted: Word underline ﬂ
To : LCH.CLEARNET LTD Business Operations Department Fax No. 020 7667 7359 Mnemonic| Account
From : AAA Ltd AAA Seg s
SELLER’'S NOTICE OF TENDER
White Sugar
We hereby tender to you the undermentioned lof(s) of White Sugar
Total Lots: 300 ]
Delivery Monthl Mar0o9 I
Date: | 16 : 02 :2009]|
Lots Country of Origin Port of Loading Polypropylene ;
Bags Yes/No
200 Brazil Paranagua Y
100 Thailand Bangkok/Kohsichang Y
For and on Behalf of: AAA Ltd
(Authorised Signature)
FORM~E1 |
[
A Formatted: Font: 10 pt
___________________________ 89 ... Decomber2008Marchluly 2009



Clearing House Procedures

Liffe Deliveries — White Sugar

APPENDIX 2H.145:4B

Buyer’s Notice of Tender

R ERRREEE '( Formatted: Subtitle

Fam ¥
LCH.CLEARNET
l\.l

BUYER'S NOTICE OF TENDER

WHITE SUGAR

To: [YYYLd

"] AccounT:[ onSss ]

DELIVERY MONTH :

We hereby tender to you on behaif of the seller(s) the lots detailed on this notice in fulfilment of the
buyer's contract(s) open in your name. You may with the consent of LCH.CLEARNET.LTD exchange
notices of tender,however, LCH.CLEARNET.LTD must be informed no later than 12:00 hours on the
business day following the delivery

No of lots | LCH.Clearnet| Country of Origin| Port of Loading |Polypropylene|Seller Mnemonic
Ref No Bags
200 1-200 Brazil Parangua Y AAA
100 201-300 Thailand Bangkok-Kohsichang Y AAA
For: LCH.CLEARNET.LTD
Signature :

Date : 17-Feb-09

E. & O.E.

FORM~ES
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Clearing House Procedures Liffe Deliveries — White Sugar

APPENDIX 2H.155-4C
Invoice {for Buyers) o {Formatted: Subtitle Y
TENDER DATE : 17-NOV-2008  LCH.CLEARNET LID PAGE  : 1 j Formatted: Font: Arial, Not Bold, No
‘ TNVOTCR 1,08 BEP : 3 * ¢ underline, Font color: Auto, Not All caps, Not
: ; Expanded by / Condensed by
MEMBER : HMCCQUNT : CLIENT

ALDGATE HOUSE

33 ALDGATE HIGH ST
LONDON

EC3N 1BA

TEL : 020 7426 7000
FaX : (20 7867 7359

24 LOT(S), EACHE OF 50 TOMNRES OF WHITE SUGAR )
COWIRACT : WSG DELIVERY PERIOD : DBECGS

CONTRACT TERMS : FOB
1 OF DELIVERY : SENTOS
VESSEL : UNITED PROSPERITY

EXPECTED DATE QF ARRIVAYL : 05-FER-200%

CONTRACYT VALUE 1200 TCHNES {N=T PARCEL WEIGHT}

AT USD 315.1) PER TONHE H 375320.00
FREIGET DIFFERENTIAL 1260 TOMNKES :
AT USD 0.00 PER TONNE : LESS 0.00

POLYPROPYLENRE BAGGED ALLOWANCE 1200 TONWES :
AT 1T3ED 0.00 PER TORNE : LESS ¢.00

FROMET DATE : 16-FEB-2002 RMOUNT DUE TC LCH usp 373320.00

Z. & O0.E.

VAT Registration Numbsr : GB245 2311 93, Registered in England No. 23932,
Registered Office : Aldgate Housge, 33 aldgate High Street, London ECIN 1A
Recognised as a Clearing House under the Financial Services Act 1986

r
’,,LFormatted: Font: 10 pt



Clearing House Procedures

Liffe Deliveries — White Sugar

APPENDIX 2H.166-4D

MEMBER

CONTRACT
CONTRACT TERMS
T OF DELIVERY

VESSEL

EXPECTED DATE QF ARRIVAL :

ACCOUNT : CLIENT

205 LOT(S), EACH QF 50 TONNES OF WHITE SUGAR

: WISG
: FOB
SANTOS
: UNITEDR PROSPERITY 2
05-FER-2009

Account Sale (for Sellers) -
TENDER DATE : 17-NOV-2008 LCH.CLEARKET LTD PAGE : 1
ACCOUNT SALE LCH REF : 4

ALLGATE HOUSE

33 ALDGATE EIGH ST
LONDON

BC3W 1®A

020 7426 7000
020 7667 7359

TBEL :
FAX

DELIVERY PERIOD : DECDS

AT USD 316.10 PER TONNE
AT USD 0.00 PER TOWNE
AT USD 0.00 PER TONNR

erOMPT DATE :

=, & O.E.

Registered Office :

16~-FER-2009

VAT Registration Number :

CONTRACT VALUE 10250 TONNES (NET PARCEL WEIGHT}
FREIGHT DIFFERENTIAL 10230 TONNES

PCLYPROPYLENE BRGGED ALLOWANCE 10250 TONNES

AMOUNT DUE TQ YOUR ACCOUNT

3240025.00

LESS 0_0¢
LESS 6.00
UusD 3240025.00

65245 2311 93, Registered in England No. 25832,
Aldgare House, 33 Aldgate High Street, London EC3N 1Ea
Racognised as a Clearing House under the Fipancial Services Act 1988

December-2008MarchJuly 2009
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Clearing House Procedures Liffe Deliveries — White Sugar

APPENDIX 2H.1754E

Arrangements for Deliveries — Notice to Seller e { Formatted: Subitle

{ Formatted: Font: Arial, Not Bold, No
A -~ ¢ underline, Font color: Auto, Not All caps, Not

VLCH.CLEARNET ;Expandedby/Condensedby

LCH.CLEARNET LTD
Aldgate House

33 Aldgate High Street
London EC3N 1EA

tel +44 (0)20 7426 7000
fax; +44 (0)20 7426 7001
hitp#fwwes chelearnet.com

ARRANGEMENTS FOR DELIVERY
NOTICE TO SELLER

WHITE SUGAR

T0: YN 1 account:[  Seg |

DELIVERY MONTH :| January 2009

In accordance with the provision of regulation 21 (a) of LCH.CLEARNET LTD General Regulations and procedures,
LCH.CLEARNET LTD hereby direct you as seller under an open contact subject to tender to defiver the lots

listed befow to the buyer member{s} being buyer(s} under an open contract subject to tender.

Tender No. No. of lots Origin Load port Polypropyiene [Buying Member(s) :
Bags ;

1-200 200 BRAZIL PARANAGUA Y YYy
201-300 100 THAILAND BANGKOK/KOHSICHANG Y Yy

Delivery in accordance with this notice shall constitute the due performance of your obligation towards LCH.CLEARNET.LTD

Signed l

Date 17-Feb-09

E.& OE.

Registered in England MNo. 25932 Registered Office Aldgate House 33 Aldgate High Street London EC3N 1EA
Recognised as a Clearing House under the Financial Services Act 1986

( Formatted: Font: 10 pt




Clearing House Procedures Liffe Deliveries — White Sugar

APPENDIX 2H.1864F

Vessel Nomination/Details _ DU

/7 |
LCH.CLEARNET
S

To : LCH.CLEARNET LTD Business Operations Department Fax No. 020 7667 7359

Counterparty : AAA Ltd {mnemonic) AAA
From : YYY Ltd {mnemonic}) YYY
Vessel Nomination/Details
White Sugar
anemonicl YYY lAccountI N lDate (1 3/03/09 J
Delivery Month Load port Origin Seller
Mar09 | Paranagua , Brazil | AAA
Lots Tonnes Vessel E.T.A. date
50 l 2500 I;IIV Premier League lr 27/03/09
Details
For and on behalfof |YYY Ltd J

Signed r J

FORM~E9 °

- \f Formatted: Subtitle

Formatted: Font: Arial, Not Bold, No
¢ underline, Font color: Auto, Not All caps, Not

i Expanded by / Condensed by

( Formatted: Font: 10 pt



Clearing House Procedures

Liffe Deliveries — White Sugar

APPENDIX 2H.1954G

Notice of Presentation of Documents

'
LCH,CLEARNET
\Y 4

—

To : LCH.CLEARNET LTD Business Operations Department Fax No. 020 7667 7359

Counterparty : YYY Lid {mnemonic) YYY
From : AAA Ltd {mnemonic) AAA
NOTICE OF PRESENTATION OF DOCUMENTS
' White Sugar
Mnemonic| Account | Sold ([Counterparty| Delivery |Date documents are
Month to be presented
AAA S S YYY MARO09 10704/09
Load port | Origin Vessel Lots Tonnes
Paranagua Brazil MV Premier League 50 2500 :
Bill Lading Bill of Lading Date Polypropylene Bags |
No Yesi/No ;
1 30/03/09 Yes

We confirm that it has been agreed that the documents for the above mentioned lots are to be
delivered to LCH.CLEARNET LTD by ourselves on the above date.

Date

For and on behalf of

Signed

09/04/09

AAA Lid

FORM~E10’

----- J(Fcarmatted: Subtitle

Formatted: Font: Arial, Not Bold, No
-+ { underline, Font color: Auto, Not All caps, Not

: Expanded by / Condensed by

N

( Formatted: Font: 10 pt



Clearing House Procedures Liffe Deliveries — White Sugar

APPENDIX 2H.2056-4H

Lots to be Taken Off Market <--=---{ Formatted: Subtitle B

: Formatted: Font: Arial, Not Bold, No
A f underline, Font color: Auto, Not Alf caps, Not

i Expanded by / Condensed by
LCH.CLEARNET '?
o

To: LCH.CLEARNET LTD Business Operations Dept Fax No. 020 7667 7359
Counterparty : YYY Ltd {mnemonic) YYY
From : AAA Lid {mnemonic) AAA

LOTS TO BE TAKEN OFF MARKET
White Sugar

Mnemonic | Account |Bought/Sold|CounterpartyDelivery Month| Date

AAA Seg Sold YYY Mar09 01/03/09
Load port Origin Vessel Lots Tonnes Price
Bangkok/Kohsichang| Thailand NIA 100 5000 401.40

We confirm that it has been agreed that the above mentioned lots be taken off the market
at the price shown.

For and on behalf of AAA Ltd

Signed

FORM~E11’

-
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Clearing House Procedures

Liffe Deliveries — White Sugar

APPENDIX 2H.215-41

Commercial Invoice

R N '@matted: Subtitle

J

Formatted: Font: Arial, Not Bold, No underline,
Font color: Auto, Not All caps, Not Expanded by |

)
|
I

S

COMPANY NAME

SELLERS NAME :
SELLERS ADDRESS P

Rechnung

Involce/Fakture

COriginal

Datum/Date 29.06.95 / DOR

|/ Condensed by

10950273 001

1395009-002

EEC CHRBEG! NO. 2
JUTEE. '¥TH PE, 50 X NET

gy
i
[ -
Ihre Kontact Na. Voraden von Nach Durch Am Voermititar
Your contact Shipped from/expedie do To/a r/par Onte Intermadiary/intonmedielre
Vetre contact HAMBURG IRAN ICOLE 28.06.95
guﬂfeer:nmmam No. Tnre i Packungen Tots! Waranbazetchnung Einzenprels Gesarrprels
Notre conact Your order Lot no. Packages Description of tha merchandiae Price par unit Tolal prico
Voire ordor colls Description de la marchandiso Prix par unlle Prixtolnl USS
13950325-001 | 60000 3000000, 00kg ITE CRYSTAL SUGAR
10950273 001 EG CATEGORY NO. 2
UTEBAGS WITH PE, 50 K NET 350,00 MT 1050000, 00
31762 1588080, 00kg | WHITE CRYSTAL SUGAR, 350,00 MT 555828, 00

FOBS HAMBURG Hotiee Senith TETAL USS$
NET CASH AGAINST DOCUMENTS ON FIRST PRESENTATION COMPANY STAMP
Banken: 200 700 00 Deutsche Bank AG. 0 801 498 / 200 S00 Hamburglsche Landesbank, Girozentrale 130 &dl /7 200 300 00 Vereins- und westbink Hamburg 4/0 37

LCH.Clearnet Limited © 20094

97
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Clearing House Procedures

_Liffe Deliveries — White Sugar ...

APPENDIX 2H.226-4J

Bill of Lading

{ Formatted: Font: Italic, Underline

) { Formatted: Font: Itelic, Underline

PARTICULA..0 FURNISHED BY SKIPPER OF GOODS

Shippde:

CompPap{ NAME

BiLL OF LADING

_wmif;nee:

TO ORDER

Notity address: [carzier not 10 be sesponsible for faiture to notily)

GOVERNMENT TRADING
CORPORATION OF IRAN

*Locat vesselr “trorn;

B/L No.:

Islamic Republic of Iran
Shipping Lines

{Ocoan) vexsal: Pore of ieading:
NICOLE Hamburg
Post of dacharge: “Final destinatian {if on-carsiags): Feaighi @ at: Number of aripinat Bs/L;
ONE OF THE JRANIAN PORTS 4/4 (FQUR)
Marks & Ne.: ] Number and kind of packages, dncnpl-on af f Gross weight kg '
210.000 BAGS -  10.50p400 @m WEIGHT
10,584.000 KGS
10.500 NET _M/T 'IAX OF WHITE
REFINED, AR, CKED INNEW POLYLINED GROSS WEIGHT
JUTE BA KGS NET WEIGHT EACH.
M3 TARIFF NO. 1B 17/01
L@N 30204 12*
AL'S NAME: GOVERNMENT TRADING
RPORATION OF IRAN'
PREIGHT PAYABLE AS PER CHA.RTER PARTY®
SHIPPED ON BOARD
Shipper's Sef SHIPFED in puparent good order 300 COROIteN anless OTherwine spceilied

Freight snd chargess

o boaid thy ghorerenlioned vertel (R JOBd) describeed abuve fihe partitu-
fa4 gven teing scopbed by the Shigpar and the mesurement, woghl.
Quanvve, keand, comenn, marks, aumbes, quatity and vatue being un-
e X6 IRE Carier) 107 the Catriage o the pors of Unghage ot 10 MIr
Theseuntt M ahe may saftly 9o subiet to she ML ORI 8nd
LaEmabInt of (his Biit of Laing.
in actepting thiv Bill ol Laging 1he Ownges of the poOdS evprenly aicent
and agice 6 ¢ i stiputalinns oo bt pages, whether witiea, printed,
SampEd or ofherente incorpoatad, ¥ lubiy s 1l they were alf Lpred by
g Qwrery of the Gosoy
in vHTAESS whered! Die Pater, Purser o AZEM af (he say vinsel Mot
sgnay ihe oumbe of origmad Bils of Ladieg stated adea, 36 o s 4oy
end g3ie, pne of whicn beng COZ: the Gihers, stand vord. Ote of
5 rved in exchange for the
R

2awrs 330 dare ob 4
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APPENDIX 2H.2354K .

Certificate of Origin «-----{ Formatted: Subtitle )

Formatted: Font: Arial, Not Bold, No i
‘{ underline, Font color: Auto, Not All caps, Not J

"1 Absender~ Consigrior -Expéditeds - Expedidor IR AN . '
Y 423 47 0 ORIGINAL i Expanded by / Condensed by
CormtBare] NaME

.

EUROPAISCHE GEMEINSCHAFT

EUROPEAN COMMUNITY - COMMUNAUTE EUROPEENNE - ,
COMUNIDAD EUROPEA H

2 Empfinger - Consignes - Destinataire - Destinatario

TO ORDER
IRAN" i
URSPRUNGSZEUGNIS
'CERTIFICATE OF ORIGIN- GERTIFICAT D'ORIGINE - :
CERTIFICADO DE ORIGEN

3 Ursprungsiand - Counltry of ofigin - Pays d'origine - Pais de origen

~-Federal Republic of Germany--
-(European Comumunity)-
S Bemerkungen-remarks - observations- observaciones

4 Angaben Uberdie Beforderung - means of iransport-

expédition - expedicion
SHIPMENT FROM HAMBURG TO ONE OF . ' ‘IRANIAN CUSTOMS TARIFF NO. Nk
THE IRANIAN PORTS PER MS * NICOLE * 1B 17/01° .
‘LSC NO.73820412°
"‘PRIN NAME: :
VE TRADING ;
10N OF IRAN" ;
& Laofende Nummer; Zeichen, Nummern, Anzaht und Art der Packstic) e enberdy ung 7 Menge '

ds Quantity

Hem pumber; marks, number& number and kind of packages, des

10.500.000 KGS

500 M/TS MINMAX OF WHITE
\ UGAR, PACKED IN NEW POLYLINED L= e
BAGS OF 50KGS NET WEIGHT EACH NET WEIGHT

TOTAL NUMBER OF BAGS: 210.000 10.584.000 KGS :
GROSS WEIGHT ;

8 DIE UNTERZEICHNENDE STELLE BESCHEINIGT. DASS DIE OBEN BEZEICHNETEN WAREN {HREN URSPRUNG IN DEM IN FELDJ

GENANNTEN LAND HABEN
The undersigned authorily certifies that the goods dascnbed above originaie in the cauntry shown in bex 3
j-dt sont originaitas du pays ligurant dans ia case No. 3

L'atntorité soussignée certifie que les march g
La autoridad inlrascrita centifica que las mercancias arriba ﬂ?PnClaﬂadaS son originarias ded pals que figura en la casilla no. 3

Hﬁn elskammer Hamburg

RiS% .
T ol Commerce ;

He
Cﬂan\bn Clorkmerce de Hambourg
" Cijmara cio de Hamburgo
ial ’
Schitze
8 8. Juni- 1995 . ' _;
= : [ Formatted: Tab stops: 3.15", Centered +
, 6.4", Right + Not at 4.92"
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APPENDIX 2H.2454L

Certificate of Weight, Packaging and Quality

£L-cntrol Llnion

GESELLSCHAFT 2R . AREMACHTROLLE imighy

Cargo Superin d Samplers
Technical ihspet” ons 17 Aog sis
[ CERTIFICAT . . WO 337972785

DESCRIPTION OF 10.500 HET M/75 MIN/MAX OF WHITE HEFINED
6000S SUGAR, PACKED IN NEW POLYLINED WTE BAGS

OGF S50KGS NET WEIGHYT EACH

“IRANIAN CUSTONMS TARIFF NO. i3 317/f04

“LfC NO. 730z20412"

YPRINCIPAL'S. NAME: OLOVERNMENT TRALING

CORPORATIOMN OF IRAN"
QUANTITY TOTAL NUNWNBER 0Ff BAGS: 218.000

TOTAL NET WEIGHT: 10.500.00 KGE

TOTAL GROSS WEIGHT: 10.584.000 KE&G
SHIPMENT FROM HAMBURG 70 ONE OF THE IRANIAN FPORIS

PER HS “NICOLE"
PACKING IN NEW POLYLINED JUYVE BAGS K GG

NET WEIGHT EACH

WRA W WA W AR W POA A ol LA S R 1
WE. THE UNDERSIGNLD, CO 5] ON, GESELLSCHAFT FUR
WARENKONTROLLE MBH, GE £ ABE 7, 28217 BREMEN, GERHMANY,

HEREBY CERTIFY THAT@RE

CARRIED OUT THE INSPECTION DURING

LOADING OF ABOVE N CARGOD L/ITH THE FOLLOWING RESULTS: '
PACKING
IN NEW POLYLX JUTE BAGS OF 50 KGS RLT WELIGHT LALH. BAGS ARE
STRONG ENOUGH AND SUITABLE FOR EXPORT. TARE WEIGHT ¥OR EACH IMPTY
546 ARE MIN. 400 GRAMS.
QUALITY
WHITE REFIMED AND/GR CRYSTAL SUGAR
WEIGHT / QUANTITY ;
10.500.000 KGS NET WEIGHT :
10.584.000 K55 GROSS WEIGHT ;
2i0.000 BABS A 50 KGS NET :
ANALYSIS SPECIFICATIONS RESULTS :
INVERT MAX. 0.04 0,01
PCLARISATION MIN. 98,8 39,9
ROISTURE nax. 0,06 0,028
COLOUR ICUMSA MAX. 43 26
COLOUR BRUNSWICK BETWEEN TYPE COLOUR TERG
AND THREE OF THE BURUNSWIUK
fNSTITUTE FOR AGRICULTURAL
TCCHNGOLOGY AND THE SUBAR
INDUSTRY 2
BREMEN, 2S%.20.19%5

CONTROL

CCATRGr. LN

Brarches:
it Carseisonih o Viweor2 e 0 AbH

gﬁ% %m % Qg swerea. Bramen MR 11741 m Ather \0?’50.93 m{%jz%?;w ‘
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Clearing House Procedures Liffe Deliveries — Wheate_.,

LIFFE DELIVERIES — WHEAT -
APPENDIX 2H.255.5A
Seller’s Notice of Tender -
v‘. LCH.CLEARNET
To: LCH.CLEARNET.LTD )
Seller's Notice of Tender
WHEAT
I'We hereby tender to you the undermentioned lot(s) of "Wheat
Lots: [ 10 I
Delivery Month: [ Mar09 |
Date: [ 23/02/09 ]
Prompt Date: r 02/03/09 —l
LCH Use only
Tender No.| Buver R/T Store Numher Warrant Namber
268 12345
23456
{only one store per page) 34367
45678
36789
57820
78501
89102
91025
01234
(Authorised Signature)
BEB Lid
For and on Behalf of:
FORNI~C2

LCH.Clearnet Limited © 20094 101
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Clearing House Procedures Liffe Deliveries — Wheat‘:_

APPENDIX 2H.265.58

Buyer’s Notice of Tender P

/"
LCH.CLEARNET
’\l -

BUYERS NOTICE OF TENDER

Wheat

TO: LXXX Lid J ACCOUNT Seg

DELIVERY MONTH : Jan-09 NUMBER OF LOTS : 10

We hereby tender {o you on behalf of the Selier{s) the lots detailed on this notice in fulfilment
of the Buyer's contraci{s) open in your name.

Number of lots LCH Ref Number(s) Store Number
10 1 268

The Clearing House is in receipt of a declaration from the original tenderer confirming that
the warrant relative to this tender is immediately available in London and will be presented oti

demand.
For: LCH.CLEARNETLTD
Signature :
Date 23/02/09

E. & OE.

1 6.4", Right + Not at 4.92"
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Clearing House Procedures

APPENDIX 52H.27.5C

Invoice

-

Liffe Deliveries — Wheat _..---1 Formatted: Font: Italic, Underline
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*:k Formatted: Font: Italic, Underline
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R aERRRb 1 Formatted: Subtitle

ICH LLEARKET LTD
INVCIZE

MEMBZIR KCCOUNT ; CLIENT

3 LOTS, EACH OF 103 TOWNES OF VEHEAT

[ comrRACT @ WHT DELIVEEY 2ERIOD :

MARUS

ALDGATE HOUSE

33 ALDGATE HIGH 3T
LOWRDCN

EQAN 18X

TEL : 0320 743¢ 724G
FAX : 020 7687 7359

’ Formatted: Font: Arial, Not Bold, No
{ underline, Font color: Auto, Not All caps, Not

s JU

; Expanded by / Condensed by

STOFE NUMBER

55 13647
13528
13p42

prumMe TRATE : J4-MAR-2039 MMOUNT DUE TC LCH

E. & O.E

Rejistered Lffics

VRREANT NUMIEFR

CONTRAECT VALUE 300 TS AP GBP 109.30 PER TONWE

GDF

32852.40

VAT Reg-atration Mumber : CE225 2311 93, Eeglistered In England No. 23932,
: Aldgats Fouse, 33 Aldycle High Stxset, Londoa BC3N 1EA
Recngnised &= a Cl=aring Fouse under the Financial Serviges A2t 1344,

LCH.Clearnet Limited © 20094 103
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Clearing House Procedures
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N

Formatted: Font: Arial, Not Bold, No

TENDER DATE :
ACCOUNT SALE

ACCQUNT CLIENT

ALDGATE HOUSE

33 ALDGATE HIGH ST
LONDON

EC3N 1EA

020 7426 7000 °

TEL
0207667 7359

PAX :

6 LOTS, EACH OF 100 TONNES OF WHEAT

DELIVERY PERIOD NOV08

CONTRACT WHT

APPENDIX 2H.285.5D
Account Sale .-
21-NOV-2008 LCH.CLEARNET LTD PAGE s 1
LCE REF : i5

STORE NUMBER WARRANT NUMBER NO DAYS RENT

55 13636 21

13637 21

13638 21

13638 21

286 14465 186

313 13053 14
CONTRACT VALUE 600 TONNES AT GBP 93.00 FER TONNE 55800.00
468.82

RENT COLLECTION VALUE INCLUDING VAT PER LOT PER DAY:

AMOUNT DUE TO YOUR ACCOUNT GBP

i JMPT DATE 28-NOV-2008

E. & C.E
VAT Registration Number : GB245 2311 93, Registered In England No. 25932,
Registered Office : Aldgate House, 33 Aldgate High Street, London EC3N 1EA
Recognised as a Clearing House under the Financial Services Act -1986.
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Clearing House Procedures Liffe Deliveries — Wheat

APPENDIX 2H.295.5E “F
1 Formatted: Font: Italic, Underline
Warrant

- Formatted: Font: Arial, Not Bold, No
: underline, Font color: Auto, Not All caps, Not
Expanded by / Condensed by

‘Warrant Number

LIFFE Wheat Warrant o : :

Fulures Store No. :

(Name of Gr: ekeeper)

We hereby declare that we hold 100 tonnes of Eurcpean Unlon WHEAT at

(Namae and Address of Store) ) .

Fax Telex/e-mall

Ti

WE DECLARE to the Warrant Holder that the above quantity of Wheat is available for from 1he specified Store when required during Normal H
Working Hours subject to reasonable prior notice having been given, is completely segregated from any wheat not coverad by a Warrant in these terms and H
fullagainst the Warrant; and that the Wheat sd segregated is marked with a clearly observable notice siafing :

will remain so until deli d oul In :
that: :
“This Grain has been tendered against Grain Fs q lmcls of LIFFE under a Wamant and is the pmpeny of the Warrant Holder. This Grain is not the R

property of lhe Grainstorekeeping compa;

E") Wheat Futures Contract Terms and Administrative Procedures and the i
ures Conlrac(s (“Grainstorekeeper Procedures®). H

WE DECLARE that TASCC
Wheat.

known to have been used. 5
DELIVERY will be made free to Buye s
Quality and Conditian {sublect to the Contra

(a) Wheat to be sound and-sweet and in

(b) Natural weight to be not tess than 72.50 M

(€} Moisture contenl not to eéxceed 15%. !

(d) Admixture: (1) Seeds andfor total admixture of fari B
exceed 1%, (i) Ergot or garlic not o exceed 0.00 ;

{e) Sprouted wheat not-to excesd 8%.

Sampling
(a) Samples shafl be taken at the request of the Warrant Holder at

separately.
{b) Deliveries shalt be sampled from not less than ten positions In fslr p

ascertaining the natural weight on.tha 1 litre scale, testing for admixture)
moisture content an exira 0.5kg shall be taken in a glass jar or polythene I

{c) Samples so drawn shall be forwarded immediately to the Analyst as defined
arbitration.

Clearance i 2
The Warrant Holder shall withdraw the whole of the enfitlement on ar bsfore 31 July next following his acceptance of this Warrant. ;

This Warrant Is issued subject 10 our General Conditions and to the Gontact Terms and Admini Prox and the Grail ad
in force from lime 10 time, such Terms and Procedures prevailing over our general Conditions and over the terms set out harein in the even! of any i

inconsistency.

Name of per and Stamp

Grainstor p signatory

Date

NOTE:; Neither LIFFE nor its directors nor a member of any committee of LIFFE nor an
employee of LIFFE or the London Clearing House shall have any liabllity whatsoever for the
per & by the Gi per of his r ibilities under the tract terms and
Adminisirative Procedures of LIFFE ar of any responsibilities hs may assume towards
mambers or other parties pursuant to any Warrant ar contract nor for the condition of a
registered Slars or ils suftabillty for the storage of Wheat, Parlles placing Wheatinto a
registered Store or taking delivery of Wheat in or from the same shall accordingly have no
claim against LIFFE or against the orany ber of any ittee or any
employee or the London Clearing Housse, for any loss or thoreby i

such loss or damage may be caused.

LIFFE Form of Warrant (Wheat 2002)

’,‘[ Formatted: Tab stops: 3.15", Centered +
- {6.4", Right + Not at 4.92"

LCH.Clearnet Limited © 20091 105 MarehJuly 2009~



--~'£Formatted: Font: Italic, Underline
[ Formatted: Font: Italic, Underline
‘{Formatted: Font: Italic, Underline

Clearing House Procedures Liffe Deliveries — Wheat

APPENDIX 2H.2908 8E-{cont'd} D
““*| Formatted: Font: Arial, Bold, Font color: Auto,
«. | Not All caps
LIFFE Wheat Warrant { Formatted: Normal, Centered

(Name of Gralnstorakesper) Futures Store No.

Clearing House Confirmation

‘The propor stamping of this Warrant by the LCH in any of the boxes below shall indicate that the Clearing House will pay to the with the lerms of the London Clearing House
Grainsiorekeaper Contract, such sum of money as ls equal 10 the Unpaid Rent collected by the Clearing Housae in respect of the period Indlcniau In each such alamped box, The datas shown on each box are
inclusive dates. Any such stamping shall nol under any circumstances (i) consiilute any othar promise or representation on the part of the Clearing House (il) give rlae to any liability whataoever (other than is
set out in the London Cloaring House Grainstorekeepor Contract) on the part of the Cloaring Houss, its officers, employesea, contractore and agants, 1o the Gralnstorekeepor, Warrant Holder or anyono 0lso.

{ Formatted: Font: 10 pt

{ Formatted: Font: 10 pt, English (United
States)
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APPENDIX 2H.305:5F

Seller's Delivery Notification

..7~{ Formatted: Font: Italic, Underline

---=""1 Formatted: Subtitle

To:LCHCLEARNETLTD

Wheat

Seller's Delivery Notification

8
\> 4

LCH.CLEARNET

'We hereby give notificafion of Tender of the undermentioned lof of Wheat, in fulfilment
of contracts for the delivery month mentioned below.

Date: [ 230200 |
Mnemonic :
TRS/CPS Account : Seg

Delivery Month :

Store No. :
Warrant No. :
Prompt Date : [ 02/03/09 |
Rent Date : [ oomsiws |

{Authorised Signature)

For and on Behalf of:

BBB Lid

Company Stamp
FORM~NE1]
LCH.Clearnet Limited ©@2009¢ 207, . MarehJuly 2009
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APPENDIX 2H.315.6G \\‘!:Formatted: Font: Italic, Underline jJ
Warrant Collection Form < ------{ Formatted: Subtitle ]
Formatted: Font: Arial, Not Bold, No \,
A LCH . CI_ EARNET To: LCHLTD Operations Dept Fax No. 020 7667 7359 g E;g::gg E??té:rge;nAsgctioﬁy ot Allcaps, Not -j
V Company Name : XXX Ltd
WHEAT WARRANT COLLECTION FORM
Mnemonic | Total Lofs Account Commodity Id Delivery Month i
XXX 3 Seg ‘Wheat Mar09
Store Warrant Original Prompt ~ Collection .
' Number Number Date Date . :
268 12345 02/03/09 25/62/09
268 23456 02/03/09 25/02/09
268 34567 02/03/09 25/02/69 ;
268 45678 02/03/09 25/62/09
268 56789 02/03/09 25/02/89
Date Signed
FORMLNE? ;rt:gtted: Font: 10 pt, English (United

N

Formatted: Tab stops: 3.15", Centered +
6.4", Right + Not at 4.92"

Formatted: Font: 10 pt
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LIFFE DELIVERIES — RAW SUGAR

APPENDIX 2H.335.6A ‘ e -*l-rFormatted: Font: Bold, Font color: Auto,
™. { Condensed by 0.15 pt i
Seller’s Notice of Tender - ‘: Formatted: Font: Bold, Font color: Auto, |
.. | Condensed by 0.15 pt |
n ‘fFormatted: Subtitle j
To: LCH.Clearnet Ltd Business Operations Department Fax 020 7667 7359 Mnemonic | Account
From: SSS Company Ltd SSS Cc

SELLER’S NOTICE OF TENDER

Raw Sugar

We hereby tender to you the undermentioned lot(s) of Raw Sugar

Total Lots: [ 122 |

Delivery Month: | Mar-07 |
Date [ 28:02:2007 |
Lots Country of Origin Port of Loading
122 El Salvador Acajutia
For and on Behalf of: SSS COMPANY LTD
(Authorised Signature)

FORM ~ D1

I,Gormatted: Font: 10 pt ]

/| Formatted: Font: 10 pt, English (United 1
7| states)




Clearing House Procedures Liffe Deliveries — Raw Sugar

APPENDIX 2H.336.6B

Buyer's Noticeof Tender =~ _.-{ Formatted: Font: (Default) Arial, Bold, Font |

; color: Auto, Not Alf caps, Not Expanded by /
i Condensed by

LCH.CLEARNET
S

BUYER'S NOTICE OF TENDER
RAW SUGAR

10 : r FFF Company Ltd I Accoum:l CLIENT

We hereby tender to you on behalf of the seller(s) the lots detailed on this notice in fulfilment of the
buyer's contract(s) open in your name. You may with the consent of LCH.Clearnet Ltd exchange notices
of tender, however, LCH.Clearnet Ltd must be informed no later than 12:00 hours on the Last Trading Day

+2,
No of lots [LCH.Clearnet Ref| Country of Origin Port of Loading Seller Mnemonic
No
122 1-122 El Salvador Acajutia §S8S
For: LCH.Clearnet Ltd

Signature : r
Date : 28-Feb-07

E. & O.E. FORM~D6

| Formatted: Font: 10 pt B

Formatted: Font: 10 pt, English (United
/" | States)




Clearing House Procedures

Liffe Deliveries — Raw Sugar

APPENDIX 2H.346.6C

Invoice (for Buyer)

1 Formatted: Font: Bold, Font color: Auto,
; Condensed by 0.15 pt

- { Formatted: Font: Bold, Font color: Auto,
*. i Condensed by 0.15 pt

. {TENDER DATE 30-3SEP-1996

[MEMBER: ABA

LBA LTD
100 AAA STREET
[LOND ON

CONTRACT
TOTAL LOTS
TOTAL TONS
DELIVERY PERIOD
ORIGIN

PORT OF DELIVERY
[VESSEL

BILL OF LADING DATE
BILL OF LADING NUMBER
DELIVERY PRICE

DELIVERY PRICE

POLARISATION

POLARISATION ALLOWANCE

(LOTS MULTIPLIED BY

EXPECTED DATE OF ARRIVAZES
{US CENTS PER POUN
{US DCLLARS PER TON:

POLARISATION ALLOWANCE PERCENTAGE

(DOLLARS PER TON}

"| Formatted: Subtitle

LCH.CLEARNET LTD PAGE H 1
@rmatted- Font: Ari
: : : Arial, Not Bold, No
THYOICE LCH REF 8 ¢ underline, Font color: Auto, Not All caps, Not
i Expanded by / Condensed by
ACCOUNT CLIENT :
ALDGATE HOUSE
33 ALDGATE HIGH ST
LONDON
EC3N 1EA
TEL 020 7426 7000
FAX : 020 7667 7359
§UG - Premium Raw Sugar
300
15000
OCTI96

DOMINICAN REPUBLIC

CONTRACT VALUE (15000 TONS AT US DOLLARS 336.000)
(US CENTS 15.00 PER POUND)

POLARISATION ALLOWANCE (15000 TONS AT 13.61)

PLUS

PROMPT DATE 31-JAN-2007 AMOUNT DUE TO LCH uUsDh 5244150.DU§

E. & O.E.
VAT Registration Number GB245 2311 93, Registered in England No. 2593:2

Registered Office : Aldgate House, 33 Aldgate High Street, London EC3N 1]
Recognised as a Clearing House under the Financial Services Act 1986 :

l Formatted: Font: 10 pt

l Formatted: Font: 10 pt, English (United

States)
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Clearing House Procedures Liffe Deliveries — Raw Sugar

APPENDIX 2H.355.6D
Account Sale (for Seller) Rt
TENDER DATE 30-SEP-1996 LCH.CLEARNET LTD PAGE 1
ACCOUNT SALE LCH REF 8

[MEMB ER BBB ACCOUNT CLIENT
BBB LTD . AT, DGATE HOUSE
200 BBB STREET 33 ALDGATE HIGH ST
[L.ONDON LONDON

EC3N 1lEa

TEL D20 7426 7000
FAX 0Z0 7667 7359
CONTRACT SUG - Premium Raw Sugar
TOTAL LOTS : 300
TOTAL TONS {(LOTS MULTIPLIED BY 50) : 15000
DELIVERY PERIOD : OCT96

DOMINICAN REPUBLIC
RIO HAIHNA

ORIGIN
PORT OF DELIVERY
[VESSEL 5
[EXPECTED DATE OF ARRI:
BEILL OF LADING DATE
BILL OF LADING NUMBER

DELIVERY PRICE {US CENTS PER
DELIVERY PRICE (US DOLLARS PER

POLARISATION
POLARISATION ALLOWANCE PERCENTAGE

POLARISATION ALLOWANCE {DOLLARS PER TON)

CONTRACT VALUE (15000 TONS AT US DOLLARS 336.000) SUQUUDU%UD
(US CENTS 15.00 PER POUND)

POLARISATION ALLOWANCE {15000 TONS AT 13.61) PLUS 204150;00
PROMPT DATE 31-JAN-2007 ~AMOUNT DUE TO YOUR ACCOUNT USD 5244150.00
E. & O.E.

VAT Registration Number GB245 2311 93, Registered in England No. 25932,
Registered Office Aldgate House, 33 Aldgate High Street, London Ec3lj 1E
Recognised as a Clearing House under the Financial Services Act 1986

J
e
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Clearing House Procedures Liffe Deliveries — Raw Sugar

APPENDIX 2H.365.6E

Arrangements for Deliveries — Notice to Seller ---e-

o
LCH.CLEARNET
S

LCH.Clearnet Ltd

Aldgate House

33 Aldgate High Street
London EC3N 1EA

tel: +44 (0)20 7426 7000
fax: +44 (0)20 7426 7001
http://www Ichclearnet.com

ARRANGEMENTS FOR DELIVERY
NOTICE TO SELLER

RAW SUGAR

TO: [ $SS Company Ltd | Account:[  CLIENT
DELIVERY MONTH :

In accordance with LCH.Clearnet Ltd Regulation 21 (a), LCH.Clearnet Ltd hereby direct you as seller under an open
contact subject to tender to deliver the lots listed below to the buyer member(s) being buyer(s) under an open
contract subject to tender.

Tender No. No. of lots Origin Load port Buying Member(s)
1-122 122 El Salvador Acajutla FFF

Delivery in accordance with this notice shall constitute the due performance of your obligation towards
LCH.Clearnet Ltd

Signed l J
Date 28-Feb-07

E. & O.E.

Registered in England No. 25932 Registered Office Aldgate House 33 Aldgate High Street London EC3N 1EA

Recognised as a Clearing House under the Financial Services Act 1986
Form~D3
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Clearing House Procedures Liffe Deliveries — Raw Sugar

APPENDIiX 2H.375:6F

Vessel Nomination/Details -

.

LCH.CLEARNET
\¥ 4

To : LCH.Clearnet Ltd Business Operations Department Fax No. 020 7667 7359

Counter| SSS COMPANY Ltd (mnemonic) SS8S
From : FFF COMPANY Ltd (mnemonic) FFF
Vessel Nomination/Details
Raw Sugar
Mnemonic FFF Account C Date 22/03/07
Delivery Month Load port Origin Seller
Mar-07 ACAJUTLA | EL SALVADOR | sss
Lots Tons Vessel E.T.A. date
122 | 6100 | GLORIA DEO | osr4i07
Details
Built 1977
FLAG BULGARIA
LOAD 162.32M
BEAM 22-24M
HOLD/HATCHES 9/9
GEAR 7 TIMES 12 TONS CRANES
DEM/DES USD 4500/2250
DESTINATION DURBAN
DOCUMENTARY INSTRUCTIONS TO FOLLOW
For and on behalf of r FFF COMPANY LTD
Signed r J
FORM-~D9
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Clearing House Procedures Liffe Deliveries — Raw Sugar

APPENDIX 2H.385-66

Notice of Presentation of Documents

7" :
LCH.CLEARNET
"t

To : LCH.Clearnet Ltd Business Operations Department Fax No. 020 7667 7359
Counterparty : FFF Company Ltd (mnemonic) FFF
From : SS8S Company Ltd {mnemonic) 888

NOTICE OF PRESENTATION OF DOCUMENTS

Raw Sugar
Mnemonic Account Sold Counterparty | Delivery Month Datet;iocuments are to
e presented |
SS8S C S FFF Mar-07 12/04/07
Load port Origin Vessel Lots Tons
Acajutla | El Salvador Gloria Deo 122 6100
Bill of Lading Date Bill of Final Quantity and Quality Polarisation
Lading No. Port of Loading (Y/N} | Port of Destination (Y/N) N:::sq?a::ﬂ:::x:::J::l:o‘:::':‘y
Destination
30/03/07 11232 Y N - 98.00

We confirm that it has been agreed that the documents for the above mentioned lots are to be delivered to
LCH.Clearnet Ltd by ourselves on the above date.

11/04/07

Date

S$SS COMPANY Litd

For and on behalf of

Signed

FORM~D10
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Clearing House Procedures Liffe Deliveries — Raw Sugar

APPENDIX 2H.395:6H

Lots to be Taken Off Market Notice «-----{ Formatted: Subtitle

.
A 4

To: LCH.Clearnet Ltd Business Operations Dept Fax No. 020 7667 7359

LCH.CLEARNET

Counterparty : SS8SS Company Ltd (mnemonic) SSS
From : FFF Company Ltd (mnemonic) FFF
LOTS TO BE TAKEN OFF MARKET
Raw Sugar
Mnemonic Account | Bought/Sold | Counterparty | Delivery Month Date
FFF C B S§SS Mar-07 28/04/07

Load Port Origin Vessel Lots Tons Price
Acajutla El Salvador | Gloria Deo 12 600 10.756

We confirm that it has been agreed that the above mentioned lots be taken off the market at the price

shown.

For and on behalf of

Signed

FFF Company Ltd

FORM~D11

A,[Formatted: Font: 10 pt
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APPENDIX2H4086t —+-+*{ Formattea: Font: Bol, Font color: Auto, |
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Commercial Invoice,

. { Formatted: Font: Arial, Font color: Auto,
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S| VY, W | S—

[SELLER LETTERHEAD]

Commercial Involce No.:

Date : IBUYER DETAILS]
Ref. :

Vessel:
Commodity:
B/L number:
B/L date:
Quantity:
Loading port:
Discharge port:
Contract no.:

Contract price USD|[ }/metric ton basis FOB [port], fcountry}]

Shipped quantity

[quantity] MT @ US$ Iprice] perMT USs #VALUE!

Uss #VALUE?

DUEUS
Method of pavment;
RECEIVING BANK:
BENEFICIARY

ACCOUNT NUMBER:
REF.:
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APEENP}_X_ZHA"&SQ ~(Formatted Font color: Auto, French (France) ]
) A *~{ Formatted: French (France) )
Bill of Lading *{ -
{Formatted: Subtitle ]
CODE fRANE TOmIGEMERL " ELITIOM 1004 BLKN 01 -
[T e BILL OF LADING
TOEE USTD WTH CHRARTER PAKTES
Peremcy b,
1O OR
L
. ORIGINAL
mm@é{‘ k :-
Vol
MY VTC LIOHT
';L.“:cl(!ﬂ FORTB}
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i
- - W P o miiegy V7 MRS (e PO nd
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APPENDIX 2H425.6K

Certificate of Origin

Camfivate of Grigla
CERTINCADD DE ORIGEN:
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Clearing House Procedures

APPENDIX 2H.435.6L
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Certificate of Quality and Quality

CONTROL UNION
INTERNATIONAL COMMODITY SERVICES S.A.
el . 44% 32 30805 00 m'fgina[

Fax, >k 32 X8OS 08
F-msts ivh2cantnslungn, ok

i e AT SRR Sy S e
WA T LIGHTY

: RECIFE, BRAZIL ] ;

H BLALK B¥EA PORY :
DATED 157 OCTORES 2008
BOOXOO0 MSTRIE TONS

HRADLYSN CANE RAW SUGAR IR BUL“'

NEFGRIT LOADED ;
NED G0 WAS IRSTETITER DLURING ALL LOADENGS
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POLARISATION
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1 Formatted Tab stops: 11.03", Right

LFormatted Tiles

APPENDIX 2H.447.3A
Delivery Account Sale for Sellers *“j‘j"{ Formatted: Subtitle )
06-Mar-1999 ' s | Formatted: Tab stops: Not at 2.56" + 285" |
LCH.CLEARNET LIMITED
Aldgate House, 33 Aldgate High Street, London EC3N 1EA
Telephone:  +44 (0)20-7426 7000 Fax: _ +44 (0)20-7426 7001
Account Sale «------{ Formatted: Tab stops: Not at 5.61" ¥
Clearing Membser: AAA Sub-account: House
< ----~-1 Formatted: Tab stops: Not at -1" + -0.5" +
0"+ 0.69" + 1.19"+ 14"+ 165"+ 1.9"+
) 215"+ 24"+ 265" + 29" + 3.15"+ 3.4"
ReflD: 3 + 3.65"+ 391"+ 4.16" + 4.41" + 4.66" +
TURES LT . | 491"+ 516"+ 541"+ 561" + 5.66
AAAFU E D R
Formatted: Space Before: 12 pt, After: 0 pt,
TENDER HOUSE Tab stops: Not at -1" + -0.5" + 0"+ 0.64" +
FENCHURCH STREET 0.9"+ 1.15" + 14" + 165"+ 1.9"+ 2.15"
+ 24"+ 265"+ 29"+ 315"+ 34" +
LONDON EC3 4DR 3.65" + 3.91"+ 4.16" + 4.41" + 4.66" +
I a/c with LCH.CI Limited 491" + 5.16" + 541" + 5.61" + 5.66"
n a/c wit Clearnet Limite 7~/ Formatted: Centered, Tab stops: Not at 3.13" E
L+ 561" i
--------------------------------------------------------------------------------- - Formatted: Tab stops: Not at -1" + -0.5" +
0"+ 0.69"+ 119"+ 14"+ 165"+ 1.9"+
LONDON INTERNATIONAL FINANCIAL FUTURES AND OPTIONS EXCHANGE 215"+ 24"+ 265"+ 2.9"+ 3.15"+ 34"
oo+ 365"+ 301"+ 416"+ 441"+ 466"+
EuronextliffielIFFE LONG GILT FUTURE e (A91TF 5267+ 5417+ 5617+ 566
Formatted Font: Bold, No underline, Font
Delivery Month: MAR99 Settlement Date: 08-MAR-1999 | color: Auto i
| Formatted: Font: Bold i
Tendered in fulfilment of 104 lots of: <-------1 Formatted: Tab stops: Not at -1" + -0.5" + |
[0"+ 069"+ 119"+ 14"+ 165"+ 19"+ |
. D215"+ 24"+ 265"+ 2.9"+ 3.15"+ 34" |
Stock Code : 9997104 D4 365"+ 391"+ 416"+ 441"+ 466"+ |
Coupon Rate L 7.250% | 491" + 5.16" + 541" + 561" + 5.66" J
Maturity Date . 07-Dec-2007
Nominal Value . GBP 10,400.000.00
EDSP N 114.82
Price Factor . 1.0160769
Initial Accrued N 159.3408
Delivery Days @ N 19.9176
Total Daily Accrued 159.3408
Countervalue GBP 12321758.80
E.&QCE
Registered in England No. 25832 Regisiered Office:
Aldgate House, 33 Aldgate High Street, London EC3N 1EA
A Recognised Clearing House under the Financial Services and Markets Act 2000 o ) o
Rk Formatted: Tab stops: 0.89", Left + 1.77", \;
| Left i
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APPENDIX 2H 457 3B

Delivery Invoice for Buyer

LCH.CLEARNET LIMITED

Aldgate House, 33 Aldgate High Street, London EC3N 1EA
Telephone:  +44 (0)20-7426 7000 Fax:  +44 (0)20-7426 7001

Invoice

Clearing Member: AAA Sub-account: House

RefiD:

[

AAA FUTURESLTD
TENDER HOUSE
FENCHURCH STREET
LONDON EC3 4DR

In a/c with LCH.Clearnet Limited

LONDON INTERNATIONAL FINANCIAL FUTURES AND OPTIONS EXCHANGE

EuronextlifeLIFFE LONG GILT FUTURE

Delivery Month: MAR99 Settlement Date: 08-MAR-199¢

Tendered in fulfiiment of 104 lots of:

Stock Code o 999711

Coupon Rate . 7.250%

Maturity Date . 07-Dec-2007°

Nominal Value . GBP 10.400.000.00
EDSP : 114.82
Price Factor . 1.0160769
Initial Accrued N 159.3408
Delivery Days @ N 19.9176
Total Daily Accrued 159.3408

9]
m
0

Countervalue

|

E.&O.E

Regqistered in England No. 259832 Registered Office:
Aldgate House. 33 Aldgate High Street, London EC3N 1EA
A Recognised Clearing House under the Financial Services and Markets Act 2000

LCH.Clearnet Limited © 20098 122 ApeilJuty 20098
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APPENDIX 2H.477:3D

Delivery instructions for Buyer,

LCH.CLEARNET LIMITED

_________________________________________________ _------1 Formatted: Font: Bold, Underline, Font color:

Aldgate House, 33 Aldgate High Street, London EC3N 1EA

Registered in England No. 25932 Registered Office:
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A Recognised Clearing House under the Financial Services and Markets Act 2000 .
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LTD
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HOUSE
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LCH.CLEARNET LIMITED LI "’_(Formatted: Centered, Space After: 12 pt *—\,
Aldaate House, 33 Aldgate High Street, London EC3N 1EA Tel: +44 (0)20-7426 7000 Fax: +44 (0)20-7426 7152 «-----{ Formatted: Centered, Tab stops: 3.84", Left '
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MEMBER STOCK CONTINGENT TRADE REPORT
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S ‘rFormatted: Font: Not Bold
" Formatted: Font: Not Bold |
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SoH

: GBP

oBG
A% | Formatted: Centered, Space Before: 3pt, |
Margin Price o 3.8025 /| After: 3pt J
Business Date o 01/01/1999 ,/‘",{Formatted Table )
.",’ ) ) Al
Settlement Date | Trade Reference EMS Reference B/S Quantity Price Setllement Total | Variation Margin Initial Margin  *}" ,,"U\g'::a;t;f' Centered, Space Before: 3 pt, |
06/01/1999 AAAAAT1D0QD0 CAAAH--99010001 B 350,000 3.8500 1.347,500.00 -16625.00 | ‘,-[Formatted: Centered, Space Before: 3 pt, \\‘
; 1 3
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