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LONDON NOTICE No. 3503 
 
ISSUE DATE:   21 September 2011 
EFFECTIVE DATE:   28 September 2011  
  
UNIVERSAL STOCK FUTURES CONTRACT  
(BASED ON COMPANY SHARES AND DEPOSITARY RECEIPTS) (EXCHANGE 
CONTRACT NO. 66F) 
 
INTRODUCTION WITHIN BCLEAR OF ADDITIONAL FUTURES CONTRACTS 
 
Executive Summary 
 
This Notice informs Members of the introduction of additional Futures Contracts within Bclear with 
effect from 28 September 2011. 
 
 
1. Introduction 

1.1 This Notice informs Members of the introduction of additional Futures Contracts within 
Bclear with effect from 28 September 2011. 

 
2. Additions to the List of Contract Details 
 
2.1 On and from 28 September 2011, additional flexible Universal Stock Futures Contracts will 

be made available under the terms of Exchange Contract No. 66F on the securities set out in 
the Attachment to this Notice. 

 
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 An updated List of Contract Details in respect of Exchange Contracts No. 66F will be made 

available in the London Market Handbook on the NYSE Euronext website 
(www.nyx.com/londonhandbook) in due course. 

 
4.2 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@nyx.com 

 

http://globalderivatives.nyx.com/regulation/nyse-liffe/london-handbook/contracts?type=1706�
http://globalderivatives.nyx.com/otc-services�


Attachment to London Notice No. 3503

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:

All times are London times.

RELEVANT STOCK EXCHANGE: LONDON STOCK EXCHANGE (INTERNATIONAL ORDER BOOK)

Cash 
Settlement

Physical 
Delivery

Cash 
Settlement

Physical 
Delivery

TMK (OAO) GDR US87260R2013 KKG KKP USD USD 0.0001 0.0001 100 15:30 LTD Official Closing Price
Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

RELEVANT STOCK EXCHANGE: NASDAQ STOCK MARKET

Cash 
Settlement

Physical 
Delivery

Cash 
Settlement

Physical 
Delivery

Discovery Communications Inc US25470F1049 DBG DBP USD USD 0.001 0.001 100 14:30 LTD Official Opening Price
Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

NetApp Inc US64110D1046 NAG NAP USD USD 0.001 0.001 100 14:30 LTD Official Opening Price
Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

priceline.com Inc US7415034039 PIG PIP USD USD 0.001 0.001 100 14:30 LTD Official Opening Price
Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Staples Inc US8550301027 HZG HZP USD USD 0.001 0.001 100 14:30 LTD Official Opening Price
Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

T Rowe Price Group Inc US74144T1088 TGG TGP 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

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.

Lot Size 
(number of 

shares)

Time trading 
ceases on Last 

Trading Day 
("LTD")

Reference DayCompany ISIN Code
TRS Code

Underlying 
Currency

Relevant 
Currency Relevant Reference Price

Minimum Price 
Fluctuation

Minimum 
EDSP Price 
Increment

Lot Size 
(number of 

shares)

Time trading 
ceases on Last 

Trading Day 
("LTD")

Reference DayCompany ISIN Code
TRS Code Underlying 

Currency
Relevant 
Currency Relevant Reference Price

Settlement Day1

Minimum Price 
Fluctuation

Minimum 
EDSP Price 
Increment



RELEVANT STOCK EXCHANGE: NEW YORK STOCK EXCHANGE

Cash 
Settlement

Physical 
Delivery

Cash 
Settlement

Physical 
Delivery

Air Products & Chemicals Inc US0091581068 ASG ADH USD USD 0.001 0.001 100 14:30 LTD Official Opening Price
Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Coach Inc US1897541041 CQG CQP USD USD 0.001 0.001 100 14:30 LTD Official Opening Price
Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Eaton Corp US2780581029 EUG EUP USD USD 0.001 0.001 100 14:30 LTD Official Opening Price
Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Estee Lauder Cos Inc/The US5184391044 EVG EVP USD USD 0.001 0.001 100 14:30 LTD Official Opening Price
Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

HJ Heinz Co US4230741039 HNF HNK USD USD 0.001 0.001 100 14:30 LTD Official Opening Price
Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Juniper Networks Inc US48203R1041 JUG JUP USD USD 0.001 0.001 100 14:30 LTD Official Opening Price
Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Kellogg Co US4878361082 KEG KLP USD USD 0.001 0.001 100 14:30 LTD Official Opening Price
Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Kohl's Corp US5002551043 KAG KAP USD USD 0.001 0.001 100 14:30 LTD Official Opening Price
Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Marriott International Inc/DE US5719032022 MRG MRP USD USD 0.001 0.001 100 14:30 LTD Official Opening Price
Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Peabody Energy Corp US7045491047 PFY PFZ USD USD 0.001 0.001 100 14:30 LTD Official Opening Price
Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

PG&E Corp US69331C1080 PGG PGP USD USD 0.001 0.001 100 14:30 LTD Official Opening Price
Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Salesforce.com Inc US79466L3024 SSG SSP USD USD 0.001 0.001 100 14:30 LTD Official Opening Price
Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Waste Management Inc US94106L1098 WMY WMZ USD USD 0.001 0.001 100 14:30 LTD Official Opening Price
Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Xerox Corp US9841211033 XHG XHP USD USD 0.001 0.001 100 14:30 LTD Official Opening Price
Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Time trading 
ceases on Last 

Trading Day 
("LTD")

Company ISIN Code
TRS Code

Underlying 
Currency

Relevant 
Currency Relevant Reference PriceReference Day

Settlement Day1

Minimum Price 
Fluctuation

Minimum 
EDSP Price 
Increment

Lot Size 
(number of 

shares)
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