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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 13 August 2008.  
 
 
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 13 August 2008: 
 

(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 

 
 
 
 
 

Web site:  www.euronext.com/derivatives 
The Euronext Derivatives Markets ("Liffe") comprise the markets for derivatives operated by Euronext Amsterdam, Euronext 
Brussels, Euronext Lisbon, Euronext Paris and LIFFE Administration and Management, referred to respectively as the 
Amsterdam, Brussels, Lisbon, Paris and London markets. Euronext is part of the NYSE Euronext group. 
 

Euronext N.V.  |  PO Box 19163  |  1000 GD Amsterdam  |  The Netherlands 
 



 2 

 
(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.  
 
4. Additional Information 
 
4.1 Additional information can be found on the Liffe website at the following address: 

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  

 

http://www.nyx.com/londonhandbook
http://www.nyx.com/bclear


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

Amazon.Com Inc US0231351067 N/A TTO TTB TTV 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

Applied Materials Inc US0382221051 N/A PPO PPB PPV 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

Barrick Gold Corp CA0679011084 N/A WKO WKB WKV 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

CROCS Inc US2270461096 N/A WXO WXB WXV 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

Dell Inc US24702R1014 N/A WSO WSB WSV 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

E*Trade Financial Corp US2692461047 N/A QVO QVB QVV 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

Marvell Technology Group Ltd BMG5876H1051 N/A WZO WZB WZV 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

Research In Motion Ltd CA7609751028 N/A WJO WJB WJV 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

Sears Holdings Corp US8123501061 N/A WRO WRB WRV 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

Sirius XM Radio Inc. US82967N1081 N/A WOO WOB WOV 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. 3064

* 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 13 August 2008

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

Alcoa Inc US0138171014 N/A XXO XXB XXV 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

AMBAC Financial Group Inc US0231391089 N/A QTO QTB QTV 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

Capital One Financial Corp US14040H1059 N/A QKO QKB QKV 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

Chesapeake Energy Corp US1651671075 N/A RUO RUB RUV 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

EMC Corp/Massachusetts US2686481027 N/A QNO QNB QNV 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

Federal National Mortgage Associa US3135861090 N/A FBO FBB FBV 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

Freddie Mac US3134003017 N/A AZO AZB AZV 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

Halliburton Co US4062161017 N/A DYO DYB DYV 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

Hewlett-Packard Co US4282361033 N/A ZVQ ZVJ ZVX 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

Home Depot Inc US4370761029 N/A HYO HYB HYV 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

MBIA Inc US55262C1009 N/A QGO QGB QGV 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

Merck & Co Inc US5893311077 N/A KSO KSB KSV 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

Potash Corp of Saskatchewan CA73755L1076 N/A WIO WIB WIV 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

Schlumberger Ltd AN8068571086 N/A SRO SRB SRV 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

Sprint Nextel Corp US8520611000 N/A XSO XSB XSV 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



RELEVANT STOCK EXCHANGE: OMX NORDIC EXCHANGE ICELAND HF 

AMR/ 
CSH

AMR/ 
PHY

EUR/ 
CSH

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

Landsbanki Islands hf IS0000000156 LAW n/a LAB n/a ISK ISK 0,01 0,01 100 Expiry Day 16:00 Expiry Day
Official 

Closing  Price
Official Closing  

Price

Market day 
immediately 
following the 
Reference 

Day n/a

Market day 
immediately 
following the 

Reference Day n/a

Kaupthing Banki hf IS0000001469 KAW n/a KAB n/a ISK ISK 0,01 0,01 100 Expiry Day 16:00 Expiry Day
Official 

Closing  Price
Official Closing  

Price

Market day 
immediately 
following the 
Reference 

Day n/a

Market day 
immediately 
following the 

Reference Day n/a

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



  

Attachment 2 to London Notice No. 3064 
 
 
 
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 

Amazon.Com Inc US0231351067 NASDAQ 
Third business day after 

trade date $0.001 

Applied Materials Inc US0382221051 NASDAQ 
Third business day after 

trade date $0.001 

Barrick Gold Corp CA0679011084 NASDAQ 
Third business day after 

trade date $0.001 

CROCS Inc US2270461096 NASDAQ 
Third business day after 

trade date $0.001 

Dell Inc US24702R1014 NASDAQ 
Third business day after 

trade date $0.001 

E*Trade Financial Corp US2692461047 NASDAQ 
Third business day after 

trade date $0.001 
Marvell Technology 

Group Ltd BMG5876H1051 NASDAQ 
Third business day after 

trade date $0.001 

Research In Motion Ltd CA7609751028 NASDAQ 
Third business day after 

trade date $0.001 

Sears Holdings Corp US8123501061 NASDAQ 
Third business day after 

trade date $0.001 

Sirius XM Radio Inc. US82967N1081 NASDAQ 
Third business day after 

trade date $0.001 

Alcoa Inc US0138171014 NYSE 
Third business day after 

trade date $0.001 
AMBAC Financial 

Group Inc US0231391089 NYSE 
Third business day after 

trade date $0.001 
Capital One Financial 

Corp US14040H1059 NYSE 
Third business day after 

trade date $0.001 
Chesapeake Energy 

Corp US1651671075 NYSE 
Third business day after 

trade date $0.001 
EMC 

Corp/Massachusetts US2686481027 NYSE 
Third business day after 

trade date $0.001 
Federal National 

Mortgage Association US3135861090 NYSE 
Third business day after 

trade date $0.001 

Freddie Mac US3134003017 NYSE 
Third business day after 

trade date $0.001 

Halliburton Co US4062161017 NYSE 
Third business day after 

trade date $0.001 

Hewlett-Packard Co US4282361033 NYSE 
Third business day after 

trade date $0.001 

Home Depot Inc US4370761029 NYSE 
Third business day after 

trade date $0.001 

MBIA Inc US55262C1009 NYSE 
Third business day after 

trade date $0.001 

Merck & Co Inc US5893311077 NYSE 
Third business day after 

trade date $0.001 
Potash Corp of 
Saskatchewan CA73755L1076 NYSE 

Third business day after 
trade date $0.001 

Schlumberger Ltd AN8068571086 NYSE 
Third business day after 

trade date $0.001 

Sprint Nextel Corp US8520611000 NYSE 
Third business day after 

trade date $0.001 
 

  



Attachment 3 to London Notice No. 3064
Effective 13 August 2008

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

Amazon.Com Inc US0231351067 TTD TTH USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Barrick Gold Corp CA0679011084 WKD WKH USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

CROCS Inc US2270461096 WXD WXH USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Dell Inc US24702R1014 WSD WSH USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

E*Trade Financial Corp US2692461047 QVD QVH USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Marvell Technology Group Ltd BMG5876H1051 WZD WZH USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Research In Motion Ltd CA7609751028 WJD WJH USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Sears Holdings Corp US8123501061 WRD WRH USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Sirius XM Radio Inc. US82967N1081 WOD WOH 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 
CurrencyCompany 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: NEW YORK STOCK EXCHANGE

Cash 
Settlement

Physical 
Delivery

Cash 
Settlement

Physical 
Delivery

AMBAC Financial Group Inc US0231391089 QTD QTH USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Chesapeake Energy Corp US1651671075 RUD RUH USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

EMC Corp/Massachusetts US2686481027 QND QNH USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

MBIA Inc US55262C1009 QGD QGH USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Potash Corp of Saskatchewan CA73755L1076 WID OBH 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

Settlement Day1

Reference 
Day

Relevant 
Reference Price

Relevant 
Currency

Minimum 
Price 

Fluctuation

Minimum 
EDSP Price 
Increment

Lot Size 
(number of 

shares)
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