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OPTION CONTRACT ON EQUITY RELATED SECURITIES 
(INCLUDING COMPANY SHARES, DEPOSITARY RECEIPTS AND EXCHANGE 
TRADED FUND SHARES) (EXCHANGE CONTRACT NO. 201F) 
 
EQUITY RELATED SECURITIES CONTRACT 
(INCLUDING COMPANY SHARES, DEPOSITARY RECEIPTS AND EXCHANGE 
TRADED FUND SHARES) (EXCHANGE CONTRACT NO. 211) 
 
UNIVERSAL STOCK FUTURES CONTRACT  
(BASED ON COMPANY SHARES AND DEPOSITARY RECEIPTS) (EXCHANGE 
CONTRACT NO. 66F) 
 
INTRODUCTION WITHIN BCLEAR OF ADDITIONAL FUTURES AND OPTION 
CONTRACTS 
  
 
 
Executive Summary 
 
This Notice informs Members of the Exchange’s intention to introduce additional futures and option 
contracts within Bclear with effect from Wednesday 14 January 2009.  
 
 
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 Contract Details 
 
2.1 On and from Wednesday 14 January 2009: 
 

(a) additional flexible Equity Option Contracts will be made available under the terms of 
Exchange Contract No. 201F on the 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; and 
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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. 

 
2.2 Updated Lists of Contract Details in respect of Exchange Contracts No. 201F, No. 211 and 

No. 66F will be made available in the London Market Handbook on the Liffe website 
(www.nyx.com/londonhandbook). 

 
3. U.S. Regulatory Position  
 
3.1 Members should note that currently U.S. persons are not permitted to engage in transactions 

which are confirmed via Bclear, with the exception of specified options based on UK shares 
and the FTSE 100 Index. For further information please see London Notice No. 3069, issued 
on 4 September 2008. 

 
4. Additional Information 
 
4.1 Additional information can be found on the Liffe website (www.nyx.com/bclear).  
 
 
 
For further information in relation to this Notice, Members should contact: 
 
Equity Product Management  
 

 
+44 (0) 20 7379 2200 

 
equities@liffe.com 

 



ADDITIONS TO THE LIST OF CONTRACT DETAILS IN RESPECT OF EXCHANGE CONTRACT NO 201F
OPTION CONTRACT ON EQUITY RELATED SECURITIES

(INCLUDING COMPANY SHARES, DEPOSITARY RECEIPTS AND EXCHANGE TRADED FUND SHARES)
AMERICAN-STYLE AND EUROPEAN-STYLE EXERCISE

PHYSICAL DELIVERY AND CASH SETTLED CONTRACTS

KEY:

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

AMR/ 
CSH

AMR/ 
PHY

EUR/ 
CSH

EUR/ 
PHY

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

Amgen Inc US0311621009 N/A JVT JVC JVN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Amylin Pharmaceuticals Inc US0323461089 N/A DIT DIC DIN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Biogen Idec inc US09062X1037 N/A JIT JIC JIN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Celgene Corp US1510201049 N/A DMT DMC DMN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Cephalon Inc US1567081096 N/A DNT DNC DNN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Genzyme Corp US3729171047 N/A OYT OYC OYN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Gilead Sciences Inc US3755581036 N/A DVT DVC DVN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Gen-Probe Inc US36866T1034 N/A FMT FMM FMN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Hologic Inc US4364401012 N/A DXV DXC DXM USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Intuitive Surgical Inc US46120E6023 N/A DZT DZC DZN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Life Technologies Corp US53217V1098 N/A EAT EAC EAN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Onyx Pharmaceuticals Inc US6833991093 N/A EFT EFC EFN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

PDL BioPharma Inc US69329Y1047 N/A EGO EGC EGN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Attachment 1 to London Notice No. 3113

* 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.

Effective 14 January 2009

RELEVANT STOCK EXCHANGE: NASDAQ

Expiry 
Reference 

Price

Settlement Day*Lot Size 
(number of 

shares)

Time trading 
ceases on the 
Last trading 

day

Reference 
Day

Daily 
Reference 

Price
Company ISIN Code

TRS Code
Underlying 
Currency

Relevant 
Currency

Minimum Price 
Fluctuation

Minimum 
EDSP Price 
Increment

Last trading 
day



AMR/ 
CSH

AMR/ 
PHY

EUR/ 
CSH

EUR/ 
PHY

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

Teva Pharmaceutical Inductries 
Ltd ADS US8816242098 N/A EJT EJC EJN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A

Official 
Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Vertex Pharmaceuticals Inc US92532F1003 N/A ENT ENC ENN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Dentsply International Inc US2490301072 N/A EOT EOC EOV USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Varian Inc US9222061072 N/A EPT EPC EPN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Daily 
Reference 

Price

Expiry 
Reference 

Price

Settlement Day*Lot Size 
(number of 

shares)

Last trading 
day

Time trading 
ceases on the 
Last trading 

day

Reference 
Day

Underlying 
Currency

Relevant 
Currency

Minimum Price 
Fluctuation

Minimum 
EDSP Price 
Increment

RELEVANT STOCK EXCHANGE: NASDAQ

Company ISIN Code

TRS Code



AMR/ 
CSH

AMR/ 
PHY

EUR/ 
CSH

EUR/ 
PHY

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

Abbott Laboratories US0028241000 N/A OUT OUC OUN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Aetna Inc US00817Y1082 N/A FAT FAC FAN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Allergan Inc US0184901025 N/A DGT DGC DGN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

AmerisourceBergen Corp US03073E1055 N/A DHT DHC DHN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Baxter International Inc US0718131099 N/A XTT XTC XTN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

CR Bard Inc US0673831097 N/A DJT DJC DJN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Beckman Coulter Inc US0758111092 N/A DKT DKC DKN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Becton Dickinson & Co US0758871091 N/A DLT DLC DLN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Cardinal Health Inc US14149Y1082 N/A HTT HTC HTN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Cigna Corp US1255091092 N/A DOT DOC DON USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Coventry Health Care Inc US2228621049 N/A DQT DQC DQN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

DaVita Inc US23918K1088 N/A DST DSC DSN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Quest Diagnostics Inc US74834L1008 N/A DTT DTG DTN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Settlement Day*Expiry 
Reference 

Price

Daily 
Reference 

Price
Company ISIN Code

TRS Code
Underlying 
Currency

Relevant 
Currency

Minimum Price 
Fluctuation

Minimum 
EDSP Price 
Increment

Lot Size 
(number of 

shares)

Last trading 
day

Time trading 
ceases on the 
Last trading 

day

Reference 
Day

RELEVANT STOCK EXCHANGE: NEW YORK STOCK EXCHANGE



AMR/ 
CSH

AMR/ 
PHY

EUR/ 
CSH

EUR/ 
PHY

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

Edwards Lifesciences Corp US28176E1082 N/A DUT DUC DUN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Hospira Inc US4410601003 N/A DYT DYC DYN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Laboratory Corp of America 
Holdings US50540R4092 N/A EBT EBC EBN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A

Official 
Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Eli Lilly & Co US5324571083 N/A MQT MQC MQN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

McKesson Corp US58155Q1031 N/A ECT ECC ECN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Medco Health Solutions Inc US58405U1025 N/A EET EEC EEN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Medtronic Inc US5850551061 N/A MTT MTC MTV USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Mednax Inc US58502B1061 N/A EHT EHB EHN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

St Jude Medical Inc US7908491035 N/A EIT EIC EIN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Schering-Plough Corp US8066051017 N/A SGT SGG SGN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Stryker Corp US8636671013 N/A STT SYC SNN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Thermo Fisher Scientific Inc US8835561023 N/A EKT EKC EKN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

UnitedHealth Group Inc US91324P1021 N/A UYT UYC UYN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Daily 
Reference 

Price

Expiry 
Reference 

Price

Settlement Day*Lot Size 
(number of 

shares)

Last trading 
day

Time trading 
ceases on the 
Last trading 

day

Reference 
Day

Underlying 
Currency

Relevant 
Currency

Minimum Price 
Fluctuation

Minimum 
EDSP Price 
Increment

RELEVANT STOCK EXCHANGE: NEW YORK STOCK EXCHANGE

Company ISIN Code

TRS Code



AMR/ 
CSH

AMR/ 
PHY

EUR/ 
CSH

EUR/ 
PHY

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

WellPoint Inc US94973V1070 N/A EQT EQC EQN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Wyeth US9830241009 N/A WTT WTC WTN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Zimmer Holdings Inc US98956P1021 N/A EST ESC ESN USD USD 0,001 0,001 100 Expiry Day 14:30 Expiry Day N/A
Official 

Opening Price N/A

Fourth 
Business 
Day after 

Expiry Day

Market day 
immediately 
following the 

Reference Day

Fourth 
Business 
Day after 

Expiry Day

Expiry 
Reference 

Price

Settlement Day*
Last trading 

day

Time trading 
ceases on the 
Last trading 

day

Reference 
Day

Daily 
Reference 

Price

Relevant 
Currency

Minimum Price 
Fluctuation

Minimum 
EDSP Price 
Increment

Lot Size 
(number of 

shares)
Company ISIN Code

TRS Code
Underlying 
Currency

RELEVANT STOCK EXCHANGE: NEW YORK STOCK EXCHANGE



  

Attachment 2 to London Notice No. 3113 
 
 
 
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 

Amgen Inc US0311621009 NASDAQ 
Third business day after 

trade date $0.001 
Amylin Pharmaceuticals 

Inc US0323461089 NASDAQ 
Third business day after 

trade date $0.001 

Biogen Idec inc US09062X1037 NASDAQ 
Third business day after 

trade date $0.001 

Celgene Corp US1510201049 NASDAQ 
Third business day after 

trade date $0.001 

Cephalon Inc US1567081096 NASDAQ 
Third business day after 

trade date $0.001 

Genzyme Corp US3729171047 NASDAQ 
Third business day after 

trade date $0.001 

Gilead Sciences Inc US3755581036 NASDAQ 
Third business day after 

trade date $0.001 

Gen-Probe Inc US36866T1034 NASDAQ 
Third business day after 

trade date $0.001 

Hologic Inc US4364401012 NASDAQ 
Third business day after 

trade date $0.001 

Intuitive Surgical Inc US46120E6023 NASDAQ 
Third business day after 

trade date $0.001 

Life Technologies Corp US53217V1098 NASDAQ 
Third business day after 

trade date $0.001 
Onyx Pharmaceuticals 

Inc US6833991093 NASDAQ 
Third business day after 

trade date $0.001 

PDL BioPharma Inc US69329Y1047 NASDAQ 
Third business day after 

trade date $0.001 
Teva Pharmaceutical 
Inductries Ltd ADR US8816242098 NASDAQ 

Third business day after 
trade date $0.001 

Vertex Pharmaceuticals 
Inc US92532F1003 NASDAQ 

Third business day after 
trade date $0.001 

Dentsply International 
Inc US2490301072 NASDAQ 

Third business day after 
trade date $0.001 

Varian Inc US9222061072 NASDAQ 
Third business day after 

trade date $0.001 

Abbott Laboratories US0028241000 
NYSE Third business day after 

trade date $0.001 

Aetna Inc US00817Y1082 
NYSE Third business day after 

trade date $0.001 

Allergan Inc US0184901025 
NYSE Third business day after 

trade date $0.001 
AmerisourceBergen 

Corp US03073E1055 NYSE 
Third business day after 

trade date $0.001 

Baxter International Inc US0718131099 NYSE 
Third business day after 

trade date $0.001 

CR Bard Inc US0673831097 NYSE 
Third business day after 

trade date $0.001 

Beckman Coulter Inc US0758111092 NYSE 
Third business day after 

trade date $0.001 

Becton Dickinson & Co US0758871091 NYSE 
Third business day after 

trade date $0.001 

Cardinal Health Inc US14149Y1082 NYSE 
Third business day after 

trade date $0.001 

     



  

     

     

Company Share 
Relevant Stock 

Exchange Settlement Day 
Minimum Price 

Fluctuation 

Cigna Corp US1255091092 NYSE 
Third business day after 

trade date $0.001 
Coventry Health Care 

Inc US2228621049 NYSE 
Third business day after 

trade date $0.001 

DaVita Inc US23918K1088 NYSE 
Third business day after 

trade date $0.001 

Quest Diagnostics Inc US74834L1008 NYSE 
Third business day after 

trade date $0.001 
Edwards Lifesciences 

Corp US28176E1082 NYSE 
Third business day after 

trade date $0.001 

Hospira Inc US4410601003 NYSE 
Third business day after 

trade date $0.001 
Laboratory Corp of 
America Holdings US50540R4092 NYSE 

Third business day after 
trade date $0.001 

Eli Lilly & Co US5324571083 NYSE 
Third business day after 

trade date $0.001 

McKesson Corp US58155Q1031 NYSE 
Third business day after 

trade date $0.001 
Medco Health Solutions 

Inc US58405U1025 NYSE 
Third business day after 

trade date $0.001 

Medtronic Inc US5850551061 NYSE 
Third business day after 

trade date $0.001 

Mednax Inc US58502B1061 NYSE 
Third business day after 

trade date $0.001 

St Jude Medical Inc US7908491035 NYSE 
Third business day after 

trade date $0.001 

Schering-Plough Corp US8066051017 NYSE 
Third business day after 

trade date $0.001 

Stryker Corp US8636671013 NYSE 
Third business day after 

trade date $0.001 
Thermo Fisher Scientific 

Inc US8835561023 NYSE 
Third business day after 

trade date $0.001 

UnitedHealth Group Inc US91324P1021 NYSE 
Third business day after 

trade date $0.001 

WellPoint Inc US94973V1070 NYSE 
Third business day after 

trade date $0.001 

Wyeth US9830241009 NYSE 
Third business day after 

trade date $0.001 

Zimmer Holdings Inc US98956P1021 NYSE 
Third business day after 

trade date $0.001 
 



Attachment 3 to London Notice No. 3113
Effective 14 January 2009

ADDITIONS TO THE LIST OF CONTRACT DETAILS IN RESPECT OF EXCHANGE CONTRACT NO 66F  
UNIVERSAL STOCK FUTURES CONTRACT

(BASED ON COMPANY SHARES AND DEPOSITARY RECEIPTS)
(CASH SETTLED AND PHYSICAL DELIVERY CONTRACTS)

KEY:

2 GBX = pence.
All times are London times.

RELEVANT STOCK EXCHANGE: NASDAQ

Cash 
Settlement

Physical 
Delivery

Cash 
Settlement

Physical 
Delivery

Amylin Pharmaceuticals Inc US0323461089 DIF DIK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Celgene Corp US1510201049 DMF DMK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Cephalon Inc US1567081096 DNF DNK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Garmin Ltd KYG372601099 MEF MEK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Gilead Sciences Inc US3755581036 DVF DVK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Gen-Probe Inc US36866T1034 FMF FMK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Hologic Inc US4364401012 DXF DXK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Intuitive Surgical Inc US46120E6023 DZF DZK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Life Technologies Corp US53217V1098 EAF EAK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Onyx Pharmaceuticals Inc US6833991093 EFF EFK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

PDL BioPharma Inc US69329Y1047 EGF EGK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Vertex Pharmaceuticals Inc US92532F1003 ENF ENK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Dentsply International Inc US2490301072 EOF EOK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Varian Inc US9222061072 EPF EPK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after 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.

Minimum 
EDSP Price 
Increment

Settlement Day1

Relevant 
Reference Price

Relevant 
Currency

Company ISIN Code
Underlying 
Currency

TRS Code Time trading 
ceases on Last 

Trading Day 
("LTD")

Reference 
Day

Minimum 
Price 

Fluctuation

Lot Size 
(number of 

shares)



RELEVANT STOCK EXCHANGE: NASDAQ

Cash 
Settlement

Physical 
Delivery

Cash 
Settlement

Physical 
Delivery

Anglo American PLC ADS US03485P2011 CPF CPK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD Citi 0,5

Shire PLC ADS US82481R1068 DDF DDK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD
JP Morgan 

Chase Chase 3

Teva Pharmaceutical Inductries Ltd 
ADS US8816242098 EJF EJK USD USD 0,001 0,001 100 14:30 LTD

Official Opening 
Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD
Bank of New 

York 1

Depositary 
Bank

Ratio 
(shares 

per ADS)

Underlying (American Depositary 
Shares)

ISIN Code
TRS Code

Underlying 
Currency

Relevant 
Currency

Minimum 
Price 

Fluctuation

Minimum 
EDSP Price 
Increment

Settlement Day
Relevant 

Reference Price

Lot Size 
(number of 

ADSs)

Time trading 
ceases on Last 

Trading Day 
("LTD")

Reference 
Day



RELEVANT STOCK EXCHANGE: NEW YORK STOCK EXCHANGE

Cash 
Settlement

Physical 
Delivery

Cash 
Settlement

Physical 
Delivery

Allergan Inc US0184901025 DGF DGK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Ameren Corp US0236081024 MGF MGK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

AmerisourceBergen Corp US03073E1055 DHF DHK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

CR Bard Inc US0673831097 DJF DJK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Beckman Coulter Inc US0758111092 DKF DKK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Becton Dickinson & Co US0758871091 DLF DLK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Cigna Corp US1255091092 DOF DOK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Coventry Health Care Inc US2228621049 DQF DQK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

DaVita Inc US23918K1088 DSF DSK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Edwards Lifesciences Corp US28176E1082 DUF DUK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Energy Transfer Partners LP US29273R1095 MIF MIK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Enterprise Products Partners LP US2937921078 MNF MNK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Hospira Inc US4410601003 DYF DYK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Kinder Morgan Energy Partners LP US4945501066 MLF MLK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Laboratory Corp of America 
Holdings US50540R4092 EBF EBK USD USD 0,001 0,001 100 14:30 LTD

Official Opening 
Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Lorillard Inc US5441471019 MUF MUK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

McKesson Corp US58155Q1031 ECF ECK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Settlement Day1

Relevant 
Reference Price

Time trading 
ceases on Last 

Trading Day 
("LTD")

Reference 
Day

Company ISIN Code

TRS Code
Underlying 
Currency

Relevant 
Currency

Minimum 
Price 

Fluctuation

Minimum 
EDSP Price 
Increment

Lot Size 
(number of 

shares)



RELEVANT STOCK EXCHANGE: NEW YORK STOCK EXCHANGE

Cash 
Settlement

Physical 
Delivery

Cash 
Settlement

Physical 
Delivery

Medco Health Solutions Inc US58405U1025 EEF EEK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Mednax Inc US58502B1061 EHF EHK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Philip Morris International Inc US7181721090 MHF MHK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Prologis US7434101025 MTF MTK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Quest Diagnostics Inc US74834L1008 DTF DTK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Reynolds American Inc US7617131062 MFF MFK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Southern Copper Corp US84265V1052 MPF MPK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Spectra Energy Corp US8475601097 MQF MQK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

St Jude Medical Inc US7908491035 EIF EIK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Terra Nitrogen Co LP US8810052014 MOF MOK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Thermo Fisher Scientific Inc US8835561023 EKF EKK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

WellPoint Inc US94973V1070 EQF EQK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Weyerhaeuser Co US9621661043 MJF MJK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Zimmer Holdings Inc US98956P1021 ESF ESK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Settlement Day1Time trading 
ceases on Last 

Trading Day 
("LTD")

Reference 
Day

Relevant 
Reference Price

Company ISIN Code
TRS Code

Underlying 
Currency

Relevant 
Currency

Minimum 
Price 

Fluctuation

Minimum 
EDSP Price 
Increment

Lot Size 
(number of 

shares)



RELEVANT STOCK EXCHANGE: NEW YORK STOCK EXCHANGE

Cash 
Settlement

Physical 
Delivery

Cash 
Settlement

Physical 
Delivery

Astrazeneca PLC ADS US0463531089 CQF CQK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD
JP Morgan 

Chase 1

Barclays Bank PLC ADS US06738E2046 CRF CRK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD
JP Morgan 

Chase 4

BHP Billiton PLC ADS US05545E2090 CSF CSK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD Citi 2

BP PLC ADS US0556221044 CTF CTK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD
JP Morgan 

Chase 6

BT Group PLC ADS US05577E1010 CUF CUK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD
JP Morgan 

Chase 10

Cadbury PLC ADS US12721E1029 CVF CVK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD
JP Morgan 

Chase 4

Carnival PLC ADS US14365C1036 CWF CWK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD
JP Morgan 

Chase 1

Diageo PLC ADS US25243Q2057 FLF FLK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD
Bank of New 

York 4

GlaxoSmithKline PLC ADS US37733W1053 CYF CYK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD
Bank of New 

York 2

HSBC Holdings PLC ADS US4042804066 CZF CZK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD
Bank of New 

York 5

Lloyds TSB Group PLC ADS US5394391099 DAF DAK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD
Bank of New 

York 4

Rio Tinto PLC ADS US7672041008 DCF DCK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD
JP Morgan 

Chase 4

Unilever PLC ADS US9047677045 DEF DEK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD Citi 1

Vodafone Group PLC ADS US92857W2098 DFF DFK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD
Bank of New 

York 10

Depositary 
Bank

Ratio 
(shares 

per ADS)

Settlement Day
Time trading 

ceases on Last 
Trading Day 

("LTD")

Reference 
Day

Relevant 
Reference Price

Relevant 
Currency

Minimum 
Price 

Fluctuation

Minimum 
EDSP Price 
Increment

Lot Size 
(number of 

ADSs)

Underlying (American Depositary 
Shares)

ISIN Code
TRS Code

Underlying 
Currency


