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ONE MONTH EURO OVERNIGHT INDEX AVERAGE (“EONIA”) IN DEXED CONTRACT  
 
Executive Summary 
 
This Notice informs Members that in preparation for the forthcoming launch of the amended One 
Month Euro Overnight Index Average Indexed Contract (“One Month EONIA Contract”), all delivery 
months of the existing One Month EONIA Contract will be suspended from trading with effect from 
close of business on Friday 23 May 2008. 
 
 
1. London Notice No. 3031, issued on 14 May 2008, informed Members of the forthcoming 

availability for trading of an amended One Month EONIA Contract.  Specifically, it noted 
that the Contract Specification of the existing One Month EONIA Contract, in which the 
accrual period is based on calendar months, would be revised such that each delivery month 
of the amended One Month EONIA Contract would have an accrual period based on the 
relevant European Central Bank Reserve Maintenance Period. 

 
2. This Notice informs Members that in preparation for the forthcoming launch of the amended 

One Month EONIA Contract, all delivery months of the existing One Month EONIA Contract 
will be suspended from trading with effect from close of business on Friday 23 May 2008. 

 
3. Details of the launch date for the amended One Month EONIA Contract will be published in 

due course. 
 
 
For further information in relation to this Notice, Members should contact their Account Manager or 
the following: 
 
Fixed Income Derivatives 
 

 
+44 (0) 20 7379 2222 

 
stirs@liffe.com 

 


