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INTRODUCTION WITHIN BCLEAR OF ADDITIONAL OPTIONS AND FUTURES 
CONTRACTS  
 
Executive Summary 
 
This Notice informs members of the Exchange’s intention to introduce additional futures and option 
contracts within Bclear with effect from Monday 12 March 2007.  
 
 
1. Introduction  
 
1.1 This Notice informs members of the Exchange’s intention to introduce additional futures and 

option contracts within Bclear.  
 
2. Additions to the Lists of Company Shares 
 
2.1 On and from Monday 12 March 2007: 
 

(a) additional flexible Equity Option Contracts will be made available under the terms of 
Exchange Contract No. 201F on those company shares that are set out in Attachment 1 
to this Notice.  In addition, for the purposes of Stock Contingent Trades, further Equity 
Shares Contracts will be made available under the terms of Exchange Contract No. 211 
on the company shares set out in Attachment 2 to this Notice; 
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(b) additional flexible Universal Stock Futures Contracts will be made available under the 

terms of Exchange Contract No. 66F on the company shares set out in Attachment 3 to 
this Notice; and 

 
(c) additional standard cash settled Universal Stock Futures Contracts will be made 

available under the terms of Exchange Contract No. 56 on the company shares set out 
in Attachment 4(a) and 4(b) to this Notice. 

 
2.2 An updated list of company shares in respect of Exchange Contracts No. 201F, No. 211,  

No. 56 and No. 66F will be made available on the Euronext website (www.euronext.com) and 
in the London Market Handbook (www.euronext.com /londonhandbook) in due course. 

 
3. Additional Information 
 
3.1 Additional information, including applicable minimum volume requirements, business days 

and hours, Bclear fees and other information with respect to the operation of Bclear, can be 
found in London Notices No. 2695, No. 2697 and No. 2738, issued on 17 October 2005,  
20 October 2005 and 7 February 2006, and on the Euronext website at the following address: 
www.euronext.com/bclear/contracts. 

 
4. U.S. Regulatory Position 
 
4.1 Members are reminded that U.S. persons are not permitted to engage in transactions which are 

confirmed via Bclear pending approval by the relevant U.S. regulatory authorities.  The 
Exchange will advise members in due course if and when such approval is granted. 

 
 
 
 
 
For further information in relation to this Notice, members should contact: 
 
Equity Product Management 

 
+44 (0) 20 7379 2200 

 
equities@liffe.com 

   
 



LIST OF CONTRACT DETAILS IN RESPECT OF EXCHANGE CONTRACT NO 201F Attachment 1 to London Notice Notice No. 2850
OPTION CONTRACT ON EQUITY SHARES

 
KEY:

AMR   American Style Exercise
EUR   European Style Exercise
CSH   Cash Settled contracts
PHY   Physical Delivery contracts
All times are London times

RELEVANT STOCK EXCHANGE: BOLSA DE MADRID

AMR/ CSH AMR/ PHY EUR/ CSH EUR/ PHY AMR/CSH AMR/PHY EUR/CSH EUR/PHY

Bankinter SA ES0113679338 UZU UZQ UZJ UZX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Indra Sistemas SA ES0118594417 IZU IZQ IZJ IZX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Sogecable SA ES0178483139 XJU XJQ XJJ XJX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

* A business day in the context of the settlement period (i.e T+4) is described as a day on which a particular security can be settled in CREST or Euroclear, irrespective of a currency holiday in the local market.

Company ISIN Code
TRS Code

Underlying 
Currency

Relevant 
Currency

Minimum 
Price 

Fluctuation

Lot Size 
(number of 

shares)

Last trading 
day

Time trading 
ceases on the 

Expiry Day

Reference 
Day

Daily Reference 
Price

Expiry Reference 
Price

Settlement Day*



RELEVANT STOCK EXCHANGE: BORSA ITALIANA

AMR/ CSH AMR/ PHY EUR/ CSH EUR/ PHY Cash Settled 
Contracts

Physical 
Delivery 

Contracts
Cash Settled Contracts Physical Delivery 

Contracts

Banco Popolare di Milano Scarl IT0000064482 n/a UWQ UWJ UWX EUR EUR 0.001 1000

Business day 
before Expiry 

Day Expiry Day 16:30 Expiry Day Official Closing Price

Opening auction price 
determined by Borsa 

Italiana on the Reference 
Day, or, should the market
open without an opening 
auction price being so 
determined, a LIFFE 

calculated volume 
weighted average price of 
trades during the first ten 
minutes of trading on that 

day Official Closing Price n/a

Fourth Business 
Day after Expiry 

Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business Day 
after Expiry 

Day

Fondiaria -Sai SpA IT0001463071 n/a JYQ JYJ JYX EUR EUR 0.001 1000

Business day 
before Expiry 

Day Expiry Day 16:30 Expiry Day Official Closing Price

Opening auction price 
determined by Borsa 

Italiana on the Reference 
Day, or, should the market
open without an opening 
auction price being so 
determined, a LIFFE 

calculated volume 
weighted average price of 
trades during the first ten 
minutes of trading on that 

day Official Closing Price n/a

Fourth Business 
Day after Expiry 

Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business Day 
after Expiry 

Day

Italcementi SpA IT0001465159 n/a YWQ YWJ YWX EUR EUR 0.001 1000

Business day 
before Expiry 

Day Expiry Day 16:30 Expiry Day Official Closing Price

Opening auction price 
determined by Borsa 

Italiana on the Reference 
Day, or, should the market
open without an opening 
auction price being so 
determined, a LIFFE 

calculated volume 
weighted average price of 
trades during the first ten 
minutes of trading on that 

day Official Closing Price n/a

Fourth Business 
Day after Expiry 

Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business Day 
after Expiry 

Day

Lottomatica SpA IT0003990402 n/a KKQ KKJ KKX EUR EUR 0.001 1000

Business day 
before Expiry 

Day Expiry Day 16:30 Expiry Day Official Closing Price

Opening auction price 
determined by Borsa 

Italiana on the Reference 
Day, or, should the market
open without an opening 
auction price being so 
determined, a LIFFE 

calculated volume 
weighted average price of 
trades during the first ten 
minutes of trading on that 

day Official Closing Price n/a

Fourth Business 
Day after Expiry 

Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business Day 
after Expiry 

Day

Parmalat SpA IT0003826473 n/a WNQ WNJ WNX EUR EUR 0.001 1000

Business day 
before Expiry 

Day Expiry Day 16:30 Expiry Day Official Closing Price

Opening auction price 
determined by Borsa 

Italiana on the Reference 
Day, or, should the market
open without an opening 
auction price being so 
determined, a LIFFE 

calculated volume 
weighted average price of 
trades during the first ten 
minutes of trading on that 

day Official Closing Price n/a

Fourth Business 
Day after Expiry 

Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business Day 
after Expiry 

Day

Time trading 
ceases on 
the Last 

Trading Day

Company ISIN Code

TRS Code
Underlying 
Currency

Relevant 
Currency

Minimum 
Price 

Fluctuation

Lot Size 
(number of 

shares)
Reference Day

Last trading day Expiry Reference Price Settlement Day*

Daily Reference 
Price AMR/CSH AMR/PHY EUR/CSH EUR/PHY



RELEVANT STOCK EXCHANGE: BORSA ITALIANA

AMR/ CSH AMR/ PHY EUR/ CSH EUR/ PHY Cash Settled 
Contracts

Physical 
Delivery 

Contracts
Cash Settled Contracts Physical Delivery 

Contracts

Saipem SpA IT0000068525 n/a WYQ WYJ WYX EUR EUR 0.001 1000

Business day 
before Expiry 

Day Expiry Day 16:30 Expiry Day Official Closing Price

Opening auction price 
determined by Borsa 

Italiana on the Reference 
Day, or, should the market
open without an opening 
auction price being so 
determined, a LIFFE 

calculated volume 
weighted average price of 
trades during the first ten 
minutes of trading on that 

day Official Closing Price n/a

Fourth Business 
Day after Expiry 

Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business Day 
after Expiry 

Day

Tenaris SA LU0156801721 n/a XUQ XUJ XUX EUR EUR 0.001 1000

Business day 
before Expiry 

Day Expiry Day 16:30 Expiry Day Official Closing Price

Opening auction price 
determined by Borsa 

Italiana on the Reference 
Day, or, should the market
open without an opening 
auction price being so 
determined, a LIFFE 

calculated volume 
weighted average price of 
trades during the first ten 
minutes of trading on that 

day Official Closing Price n/a

Fourth Business 
Day after Expiry 

Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business Day 
after Expiry 

Day

Terna SpA IT0003242622 n/a XVQ XVJ XVX EUR EUR 0.001 1000

Business day 
before Expiry 

Day Expiry Day 16:30 Expiry Day Official Closing Price

Opening auction price 
determined by Borsa 

Italiana on the Reference 
Day, or, should the market
open without an opening 
auction price being so 
determined, a LIFFE 

calculated volume 
weighted average price of 
trades during the first ten 
minutes of trading on that 

day Official Closing Price n/a

Fourth Business 
Day after Expiry 

Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business Day 
after Expiry 

Day

AMR/CSH AMR/PHY EUR/CSH EUR/PHY

Settlement Day*Expiry Reference PriceTime trading 
ceases on 
the Last 

Trading Day

Reference Day Daily Reference 
Price

Last trading day
Relevant 
Currency

Minimum 
Price 

Fluctuation

Lot Size 
(number of 

shares)
Company ISIN Code

TRS Code
Underlying 
Currency



RELEVANT STOCK EXCHANGE: DEUTSCHE BÖRSE

AMR/ CSH AMR/ PHY EUR/ CSH EUR/ PHY AMR/CSH AMR/PHY EUR/CSH EUR/PHY

Euro Aero Defense and Space NL0000235190 ZMU ZMQ ZMJ ZMX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Fresenius AG DE0005785638 ZOU ZOQ ZOJ ZOX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Hannover Rueckversicherung AG DE0008402215 ZPU ZPQ ZPJ ZPX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Hochtief AG DE0006070006 ZQU ZQQ ZQJ ZQX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

HVB Group AG DE0008022005 ZXU ZXQ ZXJ ZXX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Lanxess DE0005470405 ZYU ZYQ ZYJ ZYX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Merck KGaA DE0006599905 KSU KSQ KSJ KSX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

MLP AG DE0006569908 ZZU ZZQ ZZJ ZZX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Salzgitter AG DE0006202005 YJU YJQ YJJ YJX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Company ISIN Code
TRS Code

Underlying 
Currency

Relevant 
Currency

Minimum 
Price 

Fluctuation

Lot Size 
(number of 

shares)

Last trading 
day

Time trading 
ceases on the 

Expiry Day

Reference 
Day

Daily Reference 
Price

Expiry Reference 
Price

Settlement Day*



RELEVANT STOCK EXCHANGE: EURONEXT AMSTERDAM

AMR/ CSH AMR/ PHY EUR/ CSH EUR/ PHY AMR/CSH AMR/PHY EUR/CSH EUR/PHY

TomTom NV NL0000387058 XWU XWQ XWJ XWX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Company ISIN Code
TRS Code

Underlying 
Currency

Relevant 
Currency

Minimum 
Price 

Fluctuation

Lot Size 
(number of 

shares)

Last trading 
day

Time trading 
ceases on the 

Expiry Day

Reference 
Day

Daily Reference 
Price

Expiry Reference 
Price

Settlement Day*



RELEVANT STOCK EXCHANGE: EURONEXT BRUSSELS

AMR/ CSH AMR/ PHY EUR/ CSH EUR/ PHY AMR/CSH AMR/PHY EUR/CSH EUR/PHY

Barco NV BE0003790079 VUU VUQ VUJ VUX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Colruyt SA BE0003775898 JFU JFQ JFJ JFX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Dexia BE0003796134 JKU JKQ JKJ JKX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Fortis BE0003801181 JZU JZQ JZJ JZX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Omega Pharma SA BE0003785020 KZU KZQ KZJ KZX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Company ISIN Code
TRS Code

Underlying 
Currency

Relevant 
Currency

Minimum 
Price 

Fluctuation

Lot Size 
(number of 

shares)

Last trading 
day

Time trading 
ceases on the 

Expiry Day

Reference 
Day

Daily Reference 
Price

Expiry Reference 
Price

Settlement Day*



RELEVANT STOCK EXCHANGE: EURONEXT PARIS

AMR/ CSH AMR/ PHY EUR/ CSH EUR/ PHY AMR/CSH AMR/PHY EUR/CSH EUR/PHY

Alstom RGPT FR0010220475 ZWU ZWQ ZWJ ZWX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

STMicroelectronics NV NL0000226223 XKU XKQ XKJ XKX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Vallourec SA FR0000120354 OZU OZQ OZJ OZX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Company ISIN Code
TRS Code

Underlying 
Currency

Relevant 
Currency

Minimum 
Price 

Fluctuation

Lot Size 
(number of 

shares)

Last trading 
day

Time trading 
ceases on the 

Expiry Day

Reference 
Day

Daily Reference 
Price

Expiry Reference 
Price

Settlement Day*



RELEVANT STOCK EXCHANGE: STOCKHOLMBÖRSEN

AMR/ CSH AMR/ PHY EUR/ CSH EUR/ PHY AMR/CSH AMR/PHY EUR/CSH EUR/PHY

Assa Abloy AB SE0000255648 LRU LRQ LRJ LRX SEK SEK 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Skanska AB B Shares SE0000113250 XFU XFQ XFJ XFX SEK SEK 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

SKF B SE0000108227 XGU XGQ XGJ XGX SEK SEK 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Company ISIN Code
TRS Code

Underlying 
Currency

Relevant 
Currency

Minimum 
Price 

Fluctuation

Lot Size 
(number of 

shares)

Last trading 
day

Time trading 
ceases on the 

Expiry Day

Reference 
Day

Daily Reference 
Price

Expiry Reference 
Price

Settlement Day*



RELEVANT STOCK EXCHANGE: SWX SWISS EXCHANGE

AMR/ CSH AMR/ PHY EUR/ CSH EUR/ PHY AMR/CSH AMR/PHY EUR/CSH EUR/PHY

Actelion Ltd CH0010532478 YKU YKQ YKJ YKX CHF CHF 0.10 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Converium Holding AG CH0012997711 YNU YNQ YNJ YNX CHF CHF 0.05 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Geberit AG CH0008038223 YMU YMQ YMJ YMX CHF CHF 0.10 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Kuehne & Nagel International AG CH0025238863 YQU YQQ YQJ YQX CHF CHF 0.05 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Logitech International SA CH0025751329 YTU YTQ YTJ YTX CHF CHF 0.05 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Phonak Holding AG CH0012549785 YUU YUQ YUJ YUX CHF CHF 0.05 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Sulzer AG CH0002376454 YVU YVQ YVJ YVX CHF CHF 0.10 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Company ISIN Code
TRS Code

Underlying 
Currency

Relevant 
Currency

Minimum 
Price 

Fluctuation

Lot Size 
(number of 

shares)

Last trading 
day

Settlement Day*Time trading 
ceases on the 

Expiry Day

Reference 
Day

Daily Reference 
Price

Expiry Reference 
Price



RELEVANT STOCK EXCHANGE: WIENER BORSE

AMR/ CSH AMR/ PHY EUR/ CSH EUR/ PHY AMR/CSH AMR/PHY EUR/CSH EUR/PHY

Boehler-Uddeholm AG AT0000903851 VXU VXQ VXJ VXX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

EVN AG AT0000741053 JRU JRQ JRJ JRX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Flughafen Wien AG AT0000911805 JXU JXQ JXJ JXX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Mayr-Melnhof Karton AG AT0000938204 KRU KRQ KRJ KRX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Oesterreichische Post AG AT0000APOST4 KXU KXQ KXJ KXX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Raiffeisen International Bank-Holding AG AT0000606306 WUU WUQ WUJ WUX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

RHI AG AT0000676903 WXU WXQ WXJ WXX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Schoeller-BleckMAN Oilfield Equipment AG AT0000946652 WZU WZQ WZJ WZX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Uniqua Versicherungen AG AT0000821103 XYU XYQ XYJ XYX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Verbund         AT0000746409 XZU XZQ XZJ XZX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Voestalpine AG AT0000937503 YCU YCQ YCJ YCX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Wiener Staedtische Versicherung AG AT0000908504 YFU YFQ YFJ YFX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Wienerberger AG AT0000831706 YGU YGQ YGJ YGX EUR EUR 0.01 100 Expiry Day 16:30 Expiry Day
Official Closing 

Price Official Closing Price

Market day immediately 
following the Reference 

Day
Fourth Business Day 

after Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after Expiry 

Day

Company ISIN Code
TRS Code

Underlying 
Currency

Relevant 
Currency

Minimum 
Price 

Fluctuation

Lot Size 
(number of 

shares)

Last trading 
day

Time trading 
ceases on the 

Expiry Day

Reference 
Day

Daily Reference 
Price

Expiry Reference 
Price

Settlement Day*



  

  

Attachment 2 to London Notice No. 2850 
 
Additions to the List of company shares that may be the subject of a Stock Contingent Trade in respect of Exchange Contract No. 211 
 

Company Share 
Relevant Stock 

Exchange Settlement Day* 
Minimum Price 

Fluctuation 
Bankinter SA ES0113679338 Bolsa de Madrid Third Business day after trade date € 0.01 
Indra Sistemas SA ES0118594417 Bolsa de Madrid Third Business day after trade date € 0.01 
Sogecable SA ES0178483139 Bolsa de Madrid Third Business day after trade date € 0.01 
Banco Popolare di Milano Scarl IT0000064482 Borsa Italiana Third Business day after trade date € 0.01 
Fondiaria -Sai SpA IT0001463071 Borsa Italiana Third Business day after trade date € 0.01 
Italcementi SpA IT0001465159 Borsa Italiana Third Business day after trade date € 0.01 
Lottomatica SpA IT0003990402 Borsa Italiana Third Business day after trade date € 0.01 
Parmalat SpA IT0003826473 Borsa Italiana Third Business day after trade date € 0.01 
Saipem SpA IT0000068525 Borsa Italiana Third Business day after trade date € 0.01 
Tenaris SA LU0156801721 Borsa Italiana Third Business day after trade date € 0.01 
Terna SpA IT0003242622 Borsa Italiana Third Business day after trade date € 0.01 
Euro Aero Defense and Space NL0000235190 Deutsche Börse Third Business day after trade date € 0.01 
Fresenius AG DE0005785638 Deutsche Börse Third Business day after trade date € 0.01 
Hannover Rueckversicherung AG DE0008402215 Deutsche Börse Third Business day after trade date € 0.01 
Hochtief AG DE0006070006 Deutsche Börse Third Business day after trade date € 0.01 
HVB Group AG DE0008022005 Deutsche Börse Third Business day after trade date € 0.01 
Lanxess DE0005470405 Deutsche Börse Third Business day after trade date € 0.01 
Merck KGaA DE0006599905 Deutsche Börse Third Business day after trade date € 0.01 
MLP AG DE0006569908 Deutsche Börse Third Business day after trade date € 0.01 
Salzgitter AG DE0006202005 Deutsche Börse Third Business day after trade date € 0.01 
TomTom NV NL0000387058 Euronext Amsterdam Third Business day after trade date € 0.01 
Barco NV BE0003790079 Euronext Brussels Third Business day after trade date € 0.01 
Colruyt SA BE0003775898 Euronext Brussels Third Business day after trade date € 0.01 
Dexia BE0003796134 Euronext Brussels Third Business day after trade date € 0.01 
Fortis BE0003801181 Euronext Brussels Third Business day after trade date € 0.01 
Omega Pharma SA BE0003785020 Euronext Brussels Third Business day after trade date € 0.01 
Alstom RGPT FR0010220475 Euronext Paris Third Business day after trade date € 0.01 
STMicroelectronics NV NL0000226223 Euronext Paris Third Business day after trade date € 0.01 
Vallourec SA FR0000120354 Euronext Paris Third Business day after trade date € 0.01 



  

  

Assa Abloy AB SE0000255648 Stockholmbörsen Third Business day after trade date 0.01 SEK 
Skanska AB B Shares SE0000113250 Stockholmbörsen Third Business day after trade date 0.01 SEK 
SKF B SE0000108227 Stockholmbörsen Third Business day after trade date 0.01 SEK 
Actelion Ltd CH0010532478 SWX Swiss Exchange Third Business day after trade date 0.01 CHF 
Converium Holding AG CH0012997711 SWX Swiss Exchange Third Business day after trade date 0.01 CHF 
Geberit AG CH0008038223 SWX Swiss Exchange Third Business day after trade date 0.01 CHF 
Kuehne & Nagel International AG CH0025238863 SWX Swiss Exchange Third Business day after trade date 0.01 CHF 
Logitech International SA CH0025751329 SWX Swiss Exchange Third Business day after trade date 0.01 CHF 
Phonak Holding AG CH0012549785 SWX Swiss Exchange Third Business day after trade date 0.01 CHF 
Sulzer AG CH0002376454 SWX Swiss Exchange Third Business day after trade date 0.01 CHF 
Boehler-Uddeholm AG AT0000903851 Wiener Borse Third Business day after trade date € 0.01 
EVN AG AT0000741053 Wiener Borse Third Business day after trade date € 0.01 
Flughafen Wien AG AT0000911805 Wiener Borse Third Business day after trade date € 0.01 
Mayr-Melnhof Karton AG AT0000938204 Wiener Borse Third Business day after trade date € 0.01 
Oesterreichische Post AG AT0000APOST4 Wiener Borse Third Business day after trade date € 0.01 
Raiffeisen International Bank-Holding AG AT0000606306 Wiener Borse Third Business day after trade date € 0.01 
RHI AG AT0000676903 Wiener Borse Third Business day after trade date € 0.01 
Schoeller-BleckMAN Oilfield Equipment AG AT0000946652 Wiener Borse Third Business day after trade date € 0.01 
Uniqua Versicherungen AG AT0000821103 Wiener Borse Third Business day after trade date € 0.01 
Verbund          AT0000746409 Wiener Borse Third Business day after trade date € 0.01 
Voestalpine AG AT0000937503 Wiener Borse Third Business day after trade date € 0.01 
Wiener Staedtische Versicherung AG AT0000908504 Wiener Borse Third Business day after trade date € 0.01 
Wienerberger AG AT0000831706 Wiener Borse Third Business day after trade date € 0.01 

 
*A business day in the context of the settlement period is described as a day on which a particular security can be settled in CREST or Euroclear (as the case may be), 
irrespective of a currency holiday in the local market. 



Attachment 3 to London Notice No. 2850
LIST OF CONTRACT DETAILS IN RESPECT OF EXCHANGE CONTRACT NO 66F  

UNIVERSAL STOCK FUTURES CONTRACT 
(CASH SETTLED AND PHYSICAL DELIVERY CONTRACTS)

KEY:

All times are London times.

RELEVANT STOCK EXCHANGE: BOLSA DE MADRID

Cash Settlement Physical Delivery Cash Settlement Physical Delivery

Acciona SA ES0125220311 LJY LJZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Banco Espanol de Credito SA (BANESTO) ES0113440038 UKY UKZ EUR EUR 0.01 100 16:30 LTD  

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Bankinter SA ES0113679338 UZY UZZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Cintrao Concesiones de Infraestructuras de Transporte SA ES0118900010 JCY JCZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Enagas ES0130960018 JQY JQZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Iberia Lineas ereas de Espana SA ES0147200036 KJY KJZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Indra Sistemas SA ES0118594417 IZY IZZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Promotora de Informaciones SA ES0171743117 WQY WQZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Red Electrica de Espana ES0173093115 WVY WVZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Sogecable SA ES0178483139 XJY XJZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Company ISIN Code
TRS Code

Underlying 
Currency

Settlement Day1
Relevant Reference PriceRelevant Currency Minimum Price 

Fluctuation
Lot Size (number 

of shares)

Time trading ceases 
on Last Trading Day 

("LTD")

1 A business day in the context of the settlement period (i.e T+4) is described as a day on which a particular security can be settled in CREST or Euroclear, irrespective of a currency holiday in the local market.

Reference Day



RELEVANT STOCK EXCHANGE: BORSA ITALIANA

Cash Settlement Physical Delivery Cash Settlement Physical Delivery

Banca Italease IT0000226503 LXY LXZ EUR EUR 0.001 1000 17:00

Business day 
immediately 

following LTD

Opening auction price determined by Borsa 
Italiana on the Reference Day, or, should 

the market open without an opening 
auction price being so determined, a LIFFE 
calculated volume weighted average price 

of trades during the first ten minutes of 
trading on that day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after the 

Reference Day

Banca Popolare Italiana Scrl IT0000064300 NZY NZZ EUR EUR 0.001 1000 17:00

Business day 
immediately 

following LTD

Opening auction price determined by Borsa 
Italiana on the Reference Day, or, should 

the market open without an opening 
auction price being so determined, a LIFFE 
calculated volume weighted average price 

of trades during the first ten minutes of 
trading on that day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after the 

Reference Day

Banco Popolare di Milano Scarl IT0000064482 UWY UWZ EUR EUR 0.001 1000 17:00

Business day 
immediately 

following LTD

Opening auction price determined by Borsa 
Italiana on the Reference Day, or, should 

the market open without an opening 
auction price being so determined, a LIFFE 
calculated volume weighted average price 

of trades during the first ten minutes of 
trading on that day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after the 

Reference Day

Fondiaria -Sai SpA IT0001463071 JYY JYZ EUR EUR 0.001 1000 17:00

Business day 
immediately 

following LTD

Opening auction price determined by Borsa 
Italiana on the Reference Day, or, should 

the market open without an opening 
auction price being so determined, a LIFFE 
calculated volume weighted average price 

of trades during the first ten minutes of 
trading on that day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after the 

Reference Day

Italcementi SpA IT0001465159 YWY YWZ EUR EUR 0.001 1000 17:00

Business day 
immediately 

following LTD

Opening auction price determined by Borsa 
Italiana on the Reference Day, or, should 

the market open without an opening 
auction price being so determined, a LIFFE 
calculated volume weighted average price 

of trades during the first ten minutes of 
trading on that day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after the 

Reference Day

Lottomatica SpA IT0003990402 KKY KKZ EUR EUR 0.001 1000 17:00

Business day 
immediately 

following LTD

Opening auction price determined by Borsa 
Italiana on the Reference Day, or, should 

the market open without an opening 
auction price being so determined, a LIFFE 
calculated volume weighted average price 

of trades during the first ten minutes of 
trading on that day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after the 

Reference Day

Parmalat SpA IT0003826473 WNY WNZ EUR EUR 0.001 1000 17:00

Business day 
immediately 

following LTD

Opening auction price determined by Borsa 
Italiana on the Reference Day, or, should 

the market open without an opening 
auction price being so determined, a LIFFE 
calculated volume weighted average price 

of trades during the first ten minutes of 
trading on that day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after the 

Reference Day

Company ISIN Code
TRS Code

Underlying 
Currency

Settlement Day1
Reference DayRelevant Currency Minimum Price 

Fluctuation
Lot Size (number 

of shares)

Time trading ceases 
on Last Trading Day 

("LTD")
Relevant Reference Price



RELEVANT STOCK EXCHANGE: BORSA ITALIANA

Cash Settlement Physical Delivery Cash Settlement Physical Delivery

Saipem SpA IT0000068525 WYY WYZ EUR EUR 0.001 1000 17:00

Business day 
immediately 

following LTD

Opening auction price determined by Borsa 
Italiana on the Reference Day, or, should 

the market open without an opening 
auction price being so determined, a LIFFE 
calculated volume weighted average price 

of trades during the first ten minutes of 
trading on that day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after the 

Reference Day

Tenaris SA LU0156801721 XUY XUZ EUR EUR 0.001 1000 17:00

Business day 
immediately 

following LTD

Opening auction price determined by Borsa 
Italiana on the Reference Day, or, should 

the market open without an opening 
auction price being so determined, a LIFFE 
calculated volume weighted average price 

of trades during the first ten minutes of 
trading on that day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after the 

Reference Day

Terna SpA IT0003242622 XVY XVZ EUR EUR 0.001 1000 17:00

Business day 
immediately 

following LTD

Opening auction price determined by Borsa 
Italiana on the Reference Day, or, should 

the market open without an opening 
auction price being so determined, a LIFFE 
calculated volume weighted average price 

of trades during the first ten minutes of 
trading on that day

Market day 
immediately 
following the 

Reference Day

Fourth Business 
Day after the 

Reference Day

Reference Day
Settlement Day1

Lot Size (number 
of shares)

Time trading ceases 
on Last Trading Day 

("LTD")
Company ISIN Code

TRS Code
Underlying 
Currency Relevant Reference PriceRelevant Currency Minimum Price 

Fluctuation



RELEVANT STOCK EXCHANGE: DEUTSCHE BORSE

Cash Settlement Physical Delivery Cash Settlement Physical Delivery

Euro Aero Defense and Space NL0000235190 ZMY ZMZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Fresenius AG DE0005785638 ZOY ZOZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Hannover Rueckversicherung AG DE0008402215 ZPY ZPZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Hochtief AG DE0006070006 ZQY ZQZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

HVB Group AG DE0008022005 ZXY ZXZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Lanxess DE0005470405 ZYY ZYZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Merck KGaA DE0006599905 KSY KSZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

MLP AG DE0006569908 ZZY ZZZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

ProSiebenSat.1 Media AG DE0007771172 WRY WRZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Salzgitter AG DE0006202005 YJY YJZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Suedzucker AG DE0007297004 XLY XLZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Lot Size (number 
of shares)

Time trading ceases 
on Last Trading Day 

("LTD")

TRS Code
Underlying 
Currency Relevant Currency Minimum Price 

Fluctuation Reference Day Relevant Reference Price
Settlement Day1

Company ISIN Code



RELEVANT STOCK EXCHANGE: EURONEXT AMSTERDAM

Cash Settlement Physical Delivery Cash Settlement Physical Delivery

TomTom NV NL0000387058 XWY XWZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Company ISIN Code
TRS Code

Underlying 
Currency Relevant Currency Minimum Price 

Fluctuation
Lot Size (number 

of shares)

Time trading ceases 
on Last Trading Day 

("LTD")
Reference Day Relevant Reference Price

Settlement Day1



RELEVANT STOCK EXCHANGE: EURONEXT BRUSSELS

Cash Settlement Physical Delivery Cash Settlement Physical Delivery

Barco NV BE0003790079 VUY VUZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Bekaert BE0003780948 VWY VWZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Cofinimmo BE0003593044 JEY JEZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Colruyt SA BE0003775898 JFY JFZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Dexia BE0003796134 JKY JKZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Fortis BE0003801181 JZY JZZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

National A Portfeuille BE0003845626 KVY KVZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Omega Pharma SA BE0003785020 KZY KZZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Suez SA FR0000120529 XNY XNZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Settlement Day1
Lot Size (number 

of shares)

Time trading ceases 
on Last Trading Day 

("LTD")
Reference Day Relevant Reference Price

TRS Code
Underlying 
Currency Relevant Currency Minimum Price 

FluctuationCompany ISIN Code



RELEVANT STOCK EXCHANGE: EURONEXT LISBON

Cash Settlement Physical Delivery Cash Settlement Physical Delivery

Banco BPI SA PTBPI0AM0004 YXY YXZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Banco Espirito Santo SA PTBES0AM0007 YBY YBZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Brisa Autoestradas de Portugal SA PTBRI0AM0000 YZY YZZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Sonae PTSON0AE0001 OQY OQZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Relevant Reference Price
Settlement Day1

Company ISIN Code
TRS Code

Underlying 
Currency Relevant Currency Minimum Price 

Fluctuation
Lot Size (number 

of shares)

Time trading ceases 
on Last Trading Day 

("LTD")
Reference Day



RELEVANT STOCK EXCHANGE: EURONEXT PARIS

Cash Settlement Physical Delivery Cash Settlement Physical Delivery

Alstom RGPT FR0010220475 ZWY ZWZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Natixis FR0000120685 SEY SEZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

STMicroelectronics NV NL0000226223 XKY XKZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Vallourec SA FR0000120354 OZY OZZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Reference Day Relevant Reference Price
Settlement Day1Time trading ceases 

on Last Trading Day 
("LTD")

Company ISIN Code
TRS Code

Underlying 
Currency Relevant Currency Minimum Price 

Fluctuation
Lot Size (number 

of shares)



RELEVANT STOCK EXCHANGE: LONDON STOCK EXCHANGE

Cash Settlement Physical Delivery Cash Settlement Physical Delivery

Associated British Foods PLC GB0006731235 ZBY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Bradford & Bingley PLC GB0002228152 IXY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

British Land Co PLC GB0001367019 XBY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Enterprise Inns Plc GB00B1L8B624 OEY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Friends Provident PLC GB0030559776 OFY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Hammerson Plc GB0004065016 HQY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

ICAP PLC GB0033872168 IWY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Johnson Matthey PLC GB0004764071 JOY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Kelda Group Plc GB0009877944 KLY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Liberty International PLC GB0006834344 LPY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Lonmin Plc GB0031192486 LMY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Old Mutual PLC GB0007389926 ODY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Persimmon PLC GB0006825383 PNY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Resolution PLC GB0004342563 WWY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Rexam PLC GB0004250451 XMY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Severn Trent PLC GB00B1FH8J72 NSY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Sloughs Estates PLC GB0008141045 XIY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Smiths Group PLC GB0008182700 NWY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Vedanta Resources PLC GB0033277061 VVY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Yell Group PLC GB0031718066 YLY N/A GBX GBX 0.25 1000 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Settlement Day1
Relevant Currency Minimum Price 

Fluctuation
Lot Size (number 

of shares)

Time trading ceases 
on Last Trading Day 

("LTD")
Reference Day Relevant Reference Price

TRS Code
Underlying 
CurrencyCompany ISIN Code



RELEVANT STOCK EXCHANGE: STOCKHOLMBORSEN

Cash Settlement Physical Delivery Cash Settlement Physical Delivery

Assa Abloy AB SE0000255648 LRY LRZ SEK SEK 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Skanska AB B Shares SE0000113250 XFY XFZ SEK SEK 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

SKF B SE0000108227 XGY XGZ SEK SEK 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Company ISIN Code
TRS Code

Underlying 
Currency

Settlement Day1
Relevant Currency Minimum Price 

Fluctuation
Lot Size (number 

of shares)

Time trading ceases 
on Last Trading Day 

("LTD")
Reference Day Relevant Reference Price



RELEVANT STOCK EXCHANGE: SWX SWISS EXCHANGE

Cash Settlement Physical Delivery Cash Settlement Physical Delivery

Actelion Ltd CH0010532478 YKY YKZ CHF CHF 0.1 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Converium Holding AG CH0012997711 YNY YNZ CHF CHF 0.05 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Geberit AG CH0008038223 YMY YMZ CHF CHF 0.1 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Kuehne & Nagel International AG CH0025238863 YQY YQZ CHF CHF 0.05 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Logitech International SA CH0025751329 YTY YTZ CHF CHF 0.05 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Phonak Holding AG CH0012549785 YUY YUZ CHF CHF 0.05 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Sulzer AG CH0002376454 YVY YVZ CHF CHF 0.1 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Settlement Day1Time trading ceases 
on Last Trading Day 

("LTD")
Reference Day Relevant Reference PriceRelevant Currency Minimum Price 

Fluctuation
Lot Size (number 

of shares)Company ISIN Code
TRS Code

Underlying 
Currency



RELEVANT STOCK EXCHANGE: WEINER BORSE

Cash Settlement Physical Delivery Cash Settlement Physical Delivery

Andritz AG AT0000730007 LQY LQZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Boehler-Uddeholm AG AT0000903851 VXY VXZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

BWIN Interactive Entertainment AG AT0000767553 JBY JBZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

EVN AG AT0000741053 JRY JRZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Flughafen Wien AG AT0000911805 JXY JXZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Mayr-Melnhof Karton AG AT0000938204 KRY KRZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Oesterreichische Post AG AT0000APOST4 KXY KXZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Raiffeisen International Bank-Holding AG AT0000606306 WUY WUZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

RHI AG AT0000676903 WXY WXZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Schoeller-BleckMAN Oilfield Equipment AG AT0000946652 WZY WZZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Uniqua Versicherungen AG AT0000821103 XYY XYZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Verbund         AT0000746409 XZY XZZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Voestalpine AG AT0000937503 YCY YCZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Wiener Staedtische Versicherung AG AT0000908504 YFY YFZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Wienerberger AG AT0000831706 YGY YGZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Zumtobel AG AT0000837307 YIY YIZ EUR EUR 0.01 100 16:30 LTD Official Closing Price

Market day 
immediately 

following LTD
Fourth Business 
Day after LTD

Time trading ceases 
on Last Trading Day 

("LTD")
Reference Day

Settlement Day1
Relevant Reference PriceCompany ISIN Code

TRS Code
Underlying 
Currency Relevant Currency Minimum Price 

Fluctuation
Lot Size (number 

of shares)



Attachment 4a to London Notice No. 2850

RELEVANT STOCK EXCHANGE: LONDON STOCK EXCHANGE

Company Shares ISIN Code TRS Code
Relevant Stock 

Exchange
Underlying 
Currency

Relevant 
Currency

Minimum Price 
Fluctuation

Lot size 
(number of 

shares)
Last Trading 
Day (“LTD”)

Last Trading Day: 
time trading 

ceases
Reference 

Day

Relevant 
Reference 

Price
Conversion 

Rate
Settlement 

Day

Associated British Foods plc 5.68 GB0006731235 ABF
London Stock 

Exchange £ £ 0.25 pence 1000

Third Friday of 
the delivery 

month
16:30 hours        

(London time) LTD
Official Closing 

Price n/a

Market day 
immediately 

following LTD

Bradford & Bingley plc 0.25 GB0002228152 BB
London Stock 

Exchange £ £ 0.25 pence 1000

Third Friday of 
the delivery 

month
16:30 hours        

(London time) LTD
Official Closing 

Price n/a

Market day 
immediately 

following LTD

British Land Company plc 0.25 GB0001367019 BLN
London Stock 

Exchange £ £ 0.25 pence 1000

Third Friday of 
the delivery 

month
16:30 hours        

(London time) LTD
Official Closing 

Price n/a

Market day 
immediately 

following LTD

Enterprise Inns plc 0.025 GB00B1L8B624 ETI
London Stock 

Exchange £ £ 0.25 pence 1000

Third Friday of 
the delivery 

month
16:30 hours        

(London time) LTD
Official Closing 

Price n/a

Market day 
immediately 

following LTD

Friends Provident plc 0.1 GB0030559776 FP
London Stock 

Exchange £ £ 0.25 pence 1000

Third Friday of 
the delivery 

month
16:30 hours        

(London time) LTD
Official Closing 

Price n/a

Market day 
immediately 

following LTD

Hammerson plc 0.25 GB0004065016 HMS
London Stock 

Exchange £ £ 0.25 pence 1000

Third Friday of 
the delivery 

month
16:30 hours        

(London time) LTD
Official Closing 

Price n/a

Market day 
immediately 

following LTD

ICAP plc 0.1 GB0033872168 IAP
London Stock 

Exchange £ £ 0.25 pence 1000

Third Friday of 
the delivery 

month
16:30 hours        

(London time) LTD
Official Closing 

Price n/a

Market day 
immediately 

following LTD

Johnson Matthey plc 1 GB0004764071 JMA
London Stock 

Exchange £ £ 0.25 pence 1000

Third Friday of 
the delivery 

month
16:30 hours        

(London time) LTD
Official Closing 

Price n/a

Market day 
immediately 

following LTD

Kelda Group plc 0.16 GB0009877944 KEL
London Stock 

Exchange £ £ 0.25 pence 1000

Third Friday of 
the delivery 

month
16:30 hours        

(London time) LTD
Official Closing 

Price n/a

Market day 
immediately 

following LTD

Liberty International plc 0.5 GB0006834344 LII
London Stock 

Exchange £ £ 0.25 pence 1000

Third Friday of 
the delivery 

month
16:30 hours        

(London time) LTD
Official Closing 

Price n/a

Market day 
immediately 

following LTD

Lonmin plc $1 GB0031192486 LMI
London Stock 

Exchange £ £ 0.25 pence 1000

Third Friday of 
the delivery 

month
16:30 hours        

(London time) LTD
Official Closing 

Price n/a

Market day 
immediately 

following LTD

Old Mutual plc 0.1 GB0007389926 OML
London Stock 

Exchange £ £ 0.25 pence 1000

Third Friday of 
the delivery 

month
16:30 hours        

(London time) LTD
Official Closing 

Price n/a

Market day 
immediately 

following LTD

Persimmon plc 0.1 GB0006825383 PSN
London Stock 

Exchange £ £ 0.25 pence 1000

Third Friday of 
the delivery 

month
16:30 hours        

(London time) LTD
Official Closing 

Price n/a

Market day 
immediately 

following LTD

Resolution plc 0.05 GB0004342563 BRI
London Stock 

Exchange £ £ 0.25 pence 1000

Third Friday of 
the delivery 

month
16:30 hours        

(London time) LTD
Official Closing 

Price n/a

Market day 
immediately 

following LTD

Rexam plc 0.64 GB0004250451 RE
London Stock 

Exchange £ £ 0.25 pence 1000

Third Friday of 
the delivery 

month
16:30 hours        

(London time) LTD
Official Closing 

Price n/a

Market day 
immediately 

following LTD

Severn Trent plc 0.65 GB00B1FH8J72 SEV
London Stock 

Exchange £ £ 0.25 pence 1000

Third Friday of 
the delivery 

month
16:30 hours        

(London time) LTD
Official Closing 

Price n/a

Market day 
immediately 

following LTD

Slough Estates plc 0.25 GB0008141045 SLO
London Stock 

Exchange £ £ 0.25 pence 1000

Third Friday of 
the delivery 

month
16:30 hours        

(London time) LTD
Official Closing 

Price n/a

Market day 
immediately 

following LTD

Smiths Group plc 0.25 GB0008182700 SMS
London Stock 

Exchange £ £ 0.25 pence 1000

Third Friday of 
the delivery 

month
16:30 hours        

(London time) LTD
Official Closing 

Price n/a

Market day 
immediately 

following LTD

Yell Group plc 0.01 GB0031718066 YEL
London Stock 

Exchange £ £ 0.25 pence 1000

Third Friday of 
the delivery 

month
16:30 hours        

(London time) LTD
Official Closing 

Price n/a

Market day 
immediately 

following LTD

UNIVERSAL STOCK FUTURES CONTRACT
LIST OF CONTRACT DETAILS IN RESPECT OF EXCHANGE CONTRACT NO. 56
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LIST OF CONTRACT DETAILS IN RESPECT OF 

EXCHANGE CONTRACT NO. 56 
 

UNIVERSAL STOCK FUTURES CONTRACT 
 

(CASH SETTLEMENT) 
 

Relevant Stock Exchange:  Euronext Brussels 
 

Company Dexia 
 

Shares NPV 

ISIN Code BE0003796134 
 

TRS Code DEI 
 

Relevant Stock Exchange Euronext Brussels  

Underlying Currency € 

Relevant Currency € 

Minimum Price Fluctuation € 0.01 

Lot size (number of shares) 100 

Last Trading Day (“LTD”) Third Friday of the 
delivery month 

Last Trading Day: time 
trading ceases 

16:30 hours 
(London time) 

Reference Day LTD 

Relevant Reference Price Official Closing 
Price 

Conversion Rate n/a 

Settlement Day Market day 
immediately 

following LTD 
 


