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ANNEX I

SCHEDULE 3: TRANSACTION TERMS 

1. Daily Subscription Limits 

1.1 Overall Subscription Limits 

Notwithstanding the provisions of paragraphs 1.2 and 1.3 below, no increase in the number 
of Index Units under any Swap Transaction shall be effected on any day if: 

(A) the sum of the Equity Notional Amounts and Notional Amounts under all Swap 
Transactions: 

(1) exceeds the Overall Swap Limit on such day; or 

(2) would exceed the Overall Swap Limit as a result of such increase; or 

(B) the Counterparty Exposure: 

(1) exceeds the Counterparty Exposure Limit; or  

(2) would exceed the Counterparty Exposure Limit as a result of such increase. 

If paragraph (A)(2) or (B)(2) above apply, the relevant Swap Transaction will be upsized on 
such day only to the extent that the aggregate of Equity Notional Amounts and Notional 
Amounts under all Swap Transactions, or the Counterparty Exposure, as the case may be, 
do not exceed the Overall Swap Limit or Counterparty Exposure Limit, respectively. 

1.2 Equity Securities 

On any Dealing Order Day, the number of Index Units under the relevant Swap Transaction 
will be increased by the Number of Net Subscriptions of the Connected Class of Equity 
Securities provided that the Daily Minimum Dealing Size below has or will be met or 
exceeded, unless any of the below is occurring or would occur on such Dealing Order Day 
as a result of the increase in the Equity Notional Amount of the Swap Transaction that would 
be caused by such increase in the number of Index Units: 

(A) a breach of the Daily Maximum Dealing Size below; 

(B) the following does not hold in respect of all Classes of ETP Securities linked to or 
referencing the Underlying Index of such Connected Class, as specified in this 

Related Classes : 

(1) ;  

(2) MaxDeltaAUML ii i )( ; and 

 

where 

i  is the Equity Notional Amount of the Swap Transaction in respect of Related 
Class i on such Dealing Order Day, calculated in EUR; 
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and ExtremeDailyReturn
specified for each Underlying Index in the table below. 

In such case, the number of Index Units under the relevant Swap Transactions will be 
increased on such day only to the extent that such limits are not exceeded and provided 
that the Daily Minimum Dealing Size below has or will be met or exceeded. 

The Initial Swap Provider may, in its absolute discretion, determine that the above shall not 
apply on any Dealing Order Day. 

Underlying Index 
MinDelta 
(1) 

MaxDelta 
(1) 

Max Net 
Rebalancing 

Extreme 
Daily 
Return 

Class of ETP 
Securities 

Formerly known as 

Daily 
Minimum 
Dealing 

Size (1) 

Daily 
Maximum 
Dealing 

Size (1) 

NASDAQ Commodity 2nd 
Front Crude Oil Index ER 
index 

-600 1200 720 20% 

WisdomTree WTI 
Crude Oil 3x Daily 
Leveraged 

n/a 0.25 50 

WisdomTree WTI 
Crude Oil 3x Daily 
Short 

n/a 0.25 50 

WisdomTree WTI 
Crude Oil Pre-roll 

Boost WTI Oil ETC 0.75 150 

NASDAQ Commodity Gold 
ER 

-600 1200 720 20% 

WisdomTree Gold 
3x Daily Leveraged 

Boost Gold 3x 
Leverage Daily ETP 

0.25 50 

WisdomTree Gold 
3x Daily Short 

Boost Gold 3x Short 
Daily ETP 

0.25 50 

NASDAQ Commodity HG 
Copper ER 

-225 450 270 20% 

WisdomTree 
Copper 3x Daily 
Leveraged 

Boost Copper 3x 
Leverage Daily ETP 

0.25 18 

WisdomTree 
Copper 3x Daily 
Short 

Boost Copper 3x 
Short Daily ETP 

0.25 18 

NASDAQ Commodity Natural 
Gas ER 

-375 750 450 20% 

WisdomTree 
Natural Gas 3x 
Daily Leveraged 

Boost Natural Gas 3x 
Leverage Daily ETP 

0.25 30 

WisdomTree 
Natural Gas 3x 
Daily Short 

Boost Natural Gas 3x 
Short Daily ETP 

0.25 30 

NASDAQ Commodity Silver 
ER 

-300 600 360 20% 

WisdomTree Silver 
3x Daily Leveraged 

Boost Silver 3x 
Leverage Daily ETP 

0.25 25 

WisdomTree Silver 
3x Daily Short 

Boost Silver 3x Short 
Daily ETP 

0.25 25 

NASDAQ Commodity 2nd 
Front Brent Crude Index ER 

-600 1200 720 20% 

WisdomTree Brent 
Crude Oil 3x Daily 
Leveraged 

n/a 0.25 50 

WisdomTree Brent 
Crude Oil 3x Daily 
Short 

Boost Brent Oil 3x 
Short Daily ETP 

0.25 50 

WisdomTree Brent 
Crude Oil Pre-roll 

Boost Brent Oil ETC 0.75 150 

NASDAQ Commodity 
Palladium ER 

-25 50 30 20% 

WisdomTree 
Palladium 2x Daily 
Leveraged 

Boost Palladium 2x 
Leverage Daily ETP 

0.375 27 

WisdomTree 
Palladium 1x Daily 
Short 

Boost Palladium 1x 
Short Daily ETP 

0.75 54 

Optimised Roll Industrial 
Metals Total Return Index 

0 300 NA 60% 
WisdomTree 
Industrial Metals 
Enhanced 

Boost Enhanced 
Industrial Metals ETC 

0.25 100 

Optimised Roll Energy Total 
Return Index 

0 300 NA 60% 
WisdomTree 
Energy Enhanced 

Boost Enhanced 
Energy ETC 

0.25 100 

Optimized Roll Energy EUR-
Hedged Total Return Index 

0 300 NA 60% 
WisdomTree 
Energy Enhanced - 
EUR Daily Hedged 

n/a 0.25 100 

WisdomTree Battery Metals 
Commodity TR Index 

0 1000 N/A N/A 
WisdomTree 
Battery Metals 

n/a 0.25 100 

WisdomTree Energy 
Transition Metals Commodity 
TR Index 

0 1000 N/A N/A 
WisdomTree 
Energy Transition 
Metals 

n/a 0.25 100 

(1)    In millions of the 
settlement currency          
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1.4 Fixed Income and Currency Securities

On any Dealing Order Day, the number of Index Units under the relevant Swap Transactions 
will be increased by the relevant Number of Net Subscriptions (in the order that the relevant 
Subscription Orders are received) provided that the Daily Minimum Dealing Size below has 
or will be met or exceeded, unless such increase would cause: 

(A) a breach of the Daily Maximum Dealing Size below; or 

(B) the following to not hold in respect of the relevant Related Classes:  

(1) )( ii i AUMLMinDelta   

where i  is each Related Class for which the Product Leverage Factor is 
negative 

(2) MaxDeltaAUML ii i )(  

where i  is each Related Class for which the Product Leverage Factor is 
positive 

Where 

iAUM  is the Notional Amount of the Swap Transaction in respect of Related Class 

i on such Dealing Order Day, calculated in the Settlement Currency; 

iL i  

and  are as specified for each Underlying Index in the table 
below. 

In such case, the number of Index Units under the relevant Swap Transactions will be 
increased on such day only to the extent that such limits are not exceeded and provided 
that the Daily Minimum Dealing Size below has or will be met or exceeded. 

The Initial Swap Provider may, in its absolute discretion, determine that the above shall not 
apply on any Dealing Order Day. 

Underlying Index 
MinDelta 
(1) 

MaxDelta 
(1) 

Class of ETP Securities Formerly known as 

Daily 
Minimum 
Dealing 
Size(1) 

Daily 
Maximum 
Dealing 
Size(1) 

BNP Paribas Long Bund 
30Y Rolling Future Index 

-1000 1000 
WisdomTree Bund 30Y 3x 
Daily Short 

Boost Bund 30Y 3x 
Short Daily ETP 

0.5 25 

BNP Paribas Bund Future 
Index 

-1000 1000 

WisdomTree Bund 10Y 3x 
Daily Leveraged 

Boost Bund 10Y 3x 
Leverage Daily ETP 

0.5 50 

WisdomTree Bund 10Y 3x 
Daily Short 

Boost Bund 10Y 3x 
Short Daily ETP 

0.5 50 

WisdomTree Bund 10Y 5x 
Daily Short 

Boost Bund 10Y 5x 
Short Daily ETP 

0.5 30 

BNP Paribas Long Gilt 
Future Index 

-1000 
 

1000 
 

WisdomTree Gilts 10Y 3x 
Daily Leveraged 

Boost Gilts 10Y 3x 
Leverage Daily ETP 

0.5 50 

WisdomTree Gilts 10Y 3x 
Daily Short 

Boost Gilts 10Y 3x 
Short Daily ETP 

0.5 50 

WisdomTree Gilts 10Y 1x 
Daily Short 

Boost Gilts 10Y 1x 
Short Daily ETP 

0.5 50 

BNP Paribas Long Term 
BTP Future Index 

-1000 1000 
WisdomTree BTP 10Y 3x 
Daily Leveraged 

Boost BTP 10Y 3x 
Leverage Daily ETP 

0.25 8 
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WisdomTree BTP 10Y 3x 
Daily Short 

Boost BTP 10Y 3x 
Short Daily ETP 

0.25 8

WisdomTree BTP 10Y 5x 
Daily Short 

Boost BTP 10Y 5x 
Short Daily ETP 

0.25 5 

BNP Paribas US Treasury 
Ultra-Bond 30Y Rolling 
Future Index 

-1000 1000 
WisdomTree US Treasuries 
30Y 3x Daily Short 

Boost US Treasuries 
30Y 3x Short Daily 
ETP 

0.5 30 

BNP Paribas US Treasury 
Note 10y Future Index 

-1000 1000 

WisdomTree US Treasuries 
10Y 3x Daily Leveraged 

Boost US Treasuries 
10Y 3x Leverage Daily 
ETP 

0.5 50 

WisdomTree US Treasuries 
10Y 3x Daily Short 

Boost US Treasuries 
10Y 3x Short Daily 
ETP 

0.5 50 

WisdomTree US Treasuries 
10Y 5x Daily Short 

Boost US Treasuries 
10Y 5x Short Daily 
ETP 

0.5 30 

(1)    In millions of the 
settlement currency       

 

2. Daily Redemption Limits 

On any Dealing Order Day, the number of Index Units under the relevant Swap Transactions 
will be decreased by the relevant Number of Net Redemptions (in the order that the relevant 
Redemption Orders are received) provided that (i) the Daily Minimum Dealing Size has or 
will be met or exceeded and (ii) the Daily Maximum Dealing Size has not and will not be 
breached as a result. 

The Initial Swap Provider may, in its absolute discretion, determine that the above shall not 
apply on any Dealing Order Day.  
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3. Daily Dealing Limit

On any Dealing Order Day, the number of Index Units under the relevant Swap Transactions 
will be increased and decreased by the number of ETP Securities in all Subscription Orders 
and Redemption Orders received on such Dealing Order Day, respectively, unless the sum 

Aggregate Notional Subscription Amount
Aggregate Notional Redemption 

Amount received on such Dealing Order Day, respectively, exceed EUR 300,000,000 (the 
Daily Dealing Limit  

Notional Subscription Amount
Order Day, the product of (i) number of ETP Securities in respect of such Subscription Order 
and (ii) the immediately preceding Price per ETP Security.  

Notional Redemption Amount t of a Redemption Order and a Dealing 
Order Day, the product of (i) number of ETP Securities in respect of such Redemption Order 
and (ii) the immediately preceding Price per ETP Security.  

If the Aggregate Notional Subscription Amount or the Aggregate Notional Redemption 
Amount exceeds the Daily Dealing Limit, the Initial Swap Provider may, as further set out in 
the Operating Manual, reject (i) the Subscription Order or Redemption Order received on 
such Dealing Order Day which the Notional Subscription Amount or Notional Redemption 
Amount, respectively, would cause the Aggregate Notional Subscription Amount or the 
Aggregate Notional Redemption Amount, respectively, to exceed the Daily Dealing Limit 
and (ii) all other Subscription Orders or Redemption Orders, respectively, received 
thereafter. 

The Initial Swap Provider may, in its absolute discretion, determine that the above shall not 
apply on any Dealing Order Day. 
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