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The Floating Price for each Calculation Period shall be the average of (i) the daily settlement prices for the OMLX Futures Contract which expires in the Quarter Month during the Calculation Period for each Commodity Business Day during the applicable Calculation Period except for the final ten (10) Commodity Business Days of the Calculation Period, and (ii) the daily settlement prices for each Commodity Business Day for the OMLX Futures Contract which expires in the Quarter Month following the Calculation Period with respect to the final ten (10) Commodity Business Days of the applicable Calculation Period.

If the OMLX Futures Contract does not trade on any Commodity Business Day during the Calculation Period, then the settlement price for that day shall be the daily settlement price for the first preceding Commodity Business Day for which trading of the OMLX Futures Contract has occurred.

“OMLX” means the OM London Exchange Limited or its successors.

“Quarter Month” means in relation to the OMLX Futures Contract, any one of March, June, September or December.

