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LONDON NOTICE No. 3434

ISSUE DATE: 12 May 2011
EFFECTIVE DATE: 18 May 2011

OPTION CONTRACT ON EQUITY RELATED SECURITIES
(INCLUDING COMPANY SHARES, DEPOSITARY RECEIPTS AND EXCHANGE TRADED
FUND SHARES) (EXCHANGE CONTRACT NO. 201F)

EQUITY RELATED SECURITY 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 introduction of additional Futures and Option Contracts within
Bclear with effect from 18 May 2011.

1. Introduction

11 This Notice informs Members of the introduction of additional Futures and Options Contracts
within Bclear with effect from 18 May 2011.

2. Additions to the List of Contract Details
2.1 On and from 18 May 2011

(@) additional flexible Individual Equity Option Contracts will be made available under the
terms of Exchange Contract No. 201F on the securities 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
securities set out in Attachment 2 to this Notice; and

(b) additional flexible Universal Stock Futures Contracts will be made available under the
terms of Exchange Contract No. 66F on the securities set out in Attachment 3 to this
Notice."

! Please note that the ISIN Codes for Fiat SpA Preferred and Fiat SpA Saving shares were not correctly
expressed in the Notice issued on 12 May 2011. Attachment 3 to this Notice now provides the correct
information. For the avoidance of doubt, the contract codes have not changed.
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3.1

4.1

4.2

U.S. Regulatory Position

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.

Additional Information
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 NYSE Euronext
website (www.nyx.com/londonhandbook) in due course.

Additional information, including business days and hours, fees and other information with
respect to the operation of Bclear, can be found on the NYSE Euronext website
(www.nyx.com/bclear).

For further information in relation to this Notice, Members should contact:

Equity Derivatives Product Management +44 (0) 20 7379 2200 equities@liffe.com



http://www.euronext.com/handbook/contract/contract-21791-EN.html?type=1706
http://www.euronext.com/editorial/wide/editorial-4573-EN.html

KEY:

All times are London times

RELEVANT STOCK EXCHANGE: EURONEXT AMSTERDAM

ADDITIONS TO THE LIST OF CONTRACT DETAILS AND OTHER RELEVANT INFORMATION IN RESPECT OF EXCHANGE CONTRACT NO 201F
OPTION CONTRACT ON EQUITY SHARES, DEPOSITARY RECEIPTS AND EXCHANGE TRADED FUNDS

AMR American Style Exercise
CSH Cash Settled contracts

EUR European Style Exercise
PHY Physical Delivery contracts

Attachment 1 to London Notice No. 3434

TRS Code CSH PHY Settlement Day*
Underlying Relevant Minimum Price Minimum Lot Size Last Tl:r;]:sterzdolgg Reference Daily Relzzreedn;:r?tigce
Company Sl Elere AR AR ELIRY IR Currency Currency Fluctuation EDSP Price (number of trading the Last Day Reference Expiry Reference Automatic AMR/CSH AMR/PHY EUR/CSH EUR/PHY
CSH PHY CSH PHY Increment shares) day . Price Price .
trading day Exercise
Facility
imﬁaﬁ Fourth Business imﬁaﬁ Fourth Business
Brunel International NV NL0000343432 BUW BUO BUB BUV EUR EUR 0.0001 0.0001 100 Expiry Day 16:30 Expiry Day OCP OCP OCP . y Day after Expiry . y Day after Expiry
following the Da following the Da
Reference Day y Reference Day y
imﬂﬁaﬁ:{ Fourth Business imﬂﬁaﬁ:{ Fourth Business
Ten Cate NV, Koninklijke NLO000375749 KTW KTO KTJ KTX EUR EUR 0.0001 0.0001 100 Expiry Day 16:30 Expiry Day OCP OCP OCP . y Day after Expiry . y Day after Expiry
following the Da following the Da
Reference Day y Reference Day y

* 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.




Attachment 2 to London Notice No. 3434

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* MIN PRICE FLUCTUATION
Brunel International NV NL0000343432 Euronext Amsterdam Third Business day after trade date 0.0001 EUR
Ten Cate NV, Koninklijke NL0000375749 Euronext Amsterdam Third Business day after trade date 0.0001 EUR

*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.



KEY:

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)

' 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.

All times are London times.

RELEVANT STOCK EXCHANGE: BORSA ITALIANA

Attachment 3 to London Notice No. 3434

Time trading

. . . 1
TRS Code Underlying Relevant | Minimum Price Mlnlmum Lot Size ceases on Last , Settlement Day
Company ISIN Code : EDSP Price (number of . Reference Day Relevant Reference Price
Currency Currency Fluctuation Increment shares) Trading Day
Cash Physical ("LTD") Cash Physical
Settlement Delivery Settlement Delivery
Opening auction price determined by Borsa
. Fourth
: Italiana on the Reference Day, or, should the Market day :
Business day market open without an opening auction price immediatel Business Day
Astaldi SpA IT0003261069 ZWF ZWK EUR EUR 0.0001 0.0001 1,000 17:30 immediately | V" dgtermme o LIFIF:)E Ca?culate y ch))Iume o thﬁ after the
following LTD 9 ' : : g Reference
weighted average price of trades during the first | Reference Day
: : Day
ten minutes of trading on that day
Opening auction price determined by Borsa
. Fourth
: Italiana on the Reference Day, or, should the Market day :
Banca Popolare Busmes_s day market open without an opening auction price immediately Business Day
dell Emilia Romagna 1T0000066123 BWG BWP EUR EUR 0.0001 0.0001 1,000 17:30 f;r;;gnv;g;alt_e_:% being so determined, a LIFFE calculated volume| following the Ra;c;gggge
weighted average price of trades during the first | Reference Day
: : Day
ten minutes of trading on that day
Opening auction price determined by Borsa
. Fourth
: Italiana on the Reference Day, or, should the Market day :
Business day market open without an opening auction price immediatel Business Day
Fiat SpA Preferred IT0001976411 1ZG I1ZP EUR EUR 0.0001 0.0001 1,000 17:30 mmediately |, etemmined. a LIFE caloulated volume| following the | 21 the
following LTD 9 ' : : J Reference
weighted average price of trades during the first | Reference Day
: : Day
ten minutes of trading on that day
Opening auction price determined by Borsa
. Fourth
: Italiana on the Reference Day, or, should the Market day :
Business day market open without an opening auction price immediatel Business Day
Fiat SpA Saving IT0001976429 FBG FPP EUR EUR 0.0001 0.0001 1,000 17:30 immediately | 5 dgtermine . i Caglculate ’ V%Iume oot thﬁ after the
following LTD .g " : : J Reference
weighted average price of trades during the first | Reference Day
: : Day
ten minutes of trading on that day
Opening auction price determined by Borsa
, Fourth
N Business day ltaliana on the _Reference Day, or, sh_ould t_he _Marke'F day Business Day
Im_mo_bllla!‘e Grande [T0003745889 IDF IDK EUR EUR 0.0001 0.0001 1,000 17-30 immediately market open wlthout an opening auction price |mme_d|ately after the
Distribuzione SpA following LTD being so determined, a LIFFE calculated volume| following the Reference
weighted average price of trades during the first | Reference Day
: : Day
ten minutes of trading on that day




Opening auction price determined by Borsa
: Fourth
: Italiana on the Reference Day, or, should the Market day :
Business day market open without an opening auction price immediately Business Day
Impregilo SpA ITO003865588 IZF IZH EUR EUR 0.0001 0.0001 1,000 17:30 immediately | e A LIFFE calculated volume|  following the after the
following LTD 9 ' : : J Reference
weighted average price of trades during the first | Reference Day
: : Day
ten minutes of trading on that day
RELEVANT STOCK EXCHANGE: DEUTSCHE BORSE
.. : Time trading 1
TRS Code Underlying Relevant | Minimum Price Mlnlmum Lot Size ceases on Last , Settlement Day
Company ISIN Code : : EDSP Price (number of ] Reference Day Relevant Reference Price :
Cash Physical Currency Currency Fluctuation Increment shares) Trading Day Cash Physical
Settlement Delivery ("LTD") Settlement Delivery
Market day Fourth
Aixtron SE DEOOOAOWMPJ6 ANY ANZ EUR EUR 0.0001 0.0001 100 16:30 LTD Official Closing Price immediately | Business Day
following LTD after LTD
Market day Fourth
Carl Zeiss Meditec AG DEO0005313704 ZEG ZEP EUR EUR 0.0001 0.0001 100 16:30 LTD Official Closing Price immediately |Business Day
following LTD after LTD
RELEVANT STOCK EXCHANGE: EURONEXT AMSTERDAM
_ : Time trading 1
TRS Code Underlying Relevant | Minimum Price Mlnlmum Lot Size ceases on Last : St Dy
Company ISIN Code . : EDSP Price (number of . Reference Day Relevant Reference Price .
Cash Physical Currency Currency Fluctuation Increment shares) Trading Day Cash Physical
Settlement Delivery ("LTD") Settlement Delivery
Market day Fourth
Brunel International NV [NL0O000343432 BUG BUP EUR EUR 0.0001 0.0001 100 16:30 LTD Official Closing Price immediately |Business Day
following LTD after LTD
Market day Fourth
Ten Cate NV, Koninklijke |NLO000375749 KTD KTH EUR EUR 0.0001 0.0001 100 16:30 LTD Official Closing Price immediately | Business Day
following LTD after LTD




