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Amendment to the previous DCI® BNP Paribas ENHANCEDManual

For compliance reasons, the committee governin@®@E® BNP Paribas Enhanced has decided to adjust
slightly the weights of the metals components idelliin the DCI® BNP Paribas Enhanced. This change
will impact the composition of the DCI® BNP Paritashanced and all DCI® BNP Paribas Enhanced sub-
indices including metals components.

Those changes will be implemented during the Oct@bé8 roll period.

DCI® BNP Paribas Enhanced new Initial Weights:

Name Bloomberg Code New IW Name Bloomberg Code New IW
NYMEX WTI CL 14.8200% NYMEX Coal Qz 1.1440%
ICE Brent co 8.4690% CBOT Soybean Meal SM 1.1420%
NYMEX Natural Gas NG 8.2300% CBOT Soybean oil BO 0.9440%
LME Copper LP 7.2220% CME Lean Hogs LH 0.8180%
LME Aluminium LA 4.7790% EURONEXT Cocoa QC 0.6970%
COMEX Gold GC 4.7790% LME Aluminium Alloy LY 0.6580%
ICE Gas Oil Qs 4.5260% TOCOM Rubber JN 0.5990%
NYMEX No. 2 Heating Oil HO 4.3690% TOCOM Platinum JA 0.6320%
NYMEX RBOB (gasoline blendstock) XB 3.5300% CBOT Rough Rice RR 0.5780%
CBOT Corn C 3.3620% CME feeder Cattle FC 0.5560%
CBOT Soybeans S 2.8170% NYMEX ClearPort PJM Electricity Futures DM 0.4980%
CME Random Lumber LB 2.4640% LME Lead LL 0.5400%
CBOT Wheat w 2.1460% EURONEXT Robusta Coffee CF 0.4890%
TOCOM Gasoline N 1.9500% TGE NGM Soybeans KS 0.4770%
LME Zinc LX 1.9410% ICE Natural Gas FN 0.4400%
NYBOT Sugar #11 SB 1.6010% NYBOT Cocoa cc 0.3750%
LME Nickel LN 1.5830% NYBOT Orange Juice Frozen Concentrate JO 0.3540%
CME live Cattle LC 1.4180% TGE Corn JC 0.3460%
NYBOT Coffee C KC 1.3340% EURONEXT White Sugar Qw 0.3280%
COMEX Silver Sl 1.3870% CME Pork Bellies Frozen PB 0.2700%
CJCE Kerosene JX 1.2380% LME Tin LT 0.2190%
NYBOT cotton #2 CT 1.1720% ETHANOL DL 0.1750%
KCBT Wheat KwW 1.1680% NYMEX Palladium PA 0.1590%
TOCOM Crude Oil CP 1.1550% EURONEXT Rapeseed N] 0.1020%
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