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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 Monday 3 November 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 Monday 3 November 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 
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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 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  

 



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

American Capital Ltd US02503Y1038 N/A ADO ADB ADV 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

Cincinnati Financial Corp US1720621010 N/A BHT BHC BHN 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

Fifth Third Bancorp US3167731005 N/A BNO BNC BNN 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

Huntington Bancshares Inc US4461501045 N/A AJT AJC AJN 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

PACCAR Inc US6937181088 N/A AKT AKC AKN 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

Whole Foods Market Inc US9668371068 N/A ZTT ZTC ZTN 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. 3087

* 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.

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

Automatic Data Processing Inc US0530151036 N/A AYT AYC AYN 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

Bank of New York Mellon 
Corp/The US0640581007 N/A XGO XGB XGV 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

BB&T Corp US0549371070 N/A ZWT ZWC ZWN 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

Boston Properties Inc US1011211018 N/A BJT BJC BJN 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

Bristol-Myers Squibb Co US1101221083 N/A BTT BTC BTN 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

Caterpillar Inc US1491231015 N/A XDO XDB XDV 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

CBS Corp US1248572026 N/A NNO NNB NNV 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

Clorox Co US1890541097 N/A CHO CHC CHN 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

Colgate-Palmolive Co US1941621039 N/A XHO XHB XHV 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

Comerica Inc US2003401070 N/A AOT AOC AON 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

ConAgra Foods Inc US2058871029 N/A CGO CGB CAV 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

DTE Energy Co US2333311072 N/A APO APC APN 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

Eastman Chemical Co US2774321002 N/A AWT AWC AWN 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

First Horizon National Corp US3205171057 N/A AHT AHC AHN 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

Frontier Communications Corp US35906A1088 N/A AFO AFB AFV 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

Gannett Co Inc US3647301015 N/A ANO ANC ANN 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

Hershey Co/The US4278661081 N/A VGO VGB VGV 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

Host Hotels & Resorts Inc US44107P1049 N/A BRO BRC BRN 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

Keycorp US4932671088 N/A XRO XRB XRV 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

Leggett & Platt Inc US5246601075 N/A AQT AQC AQN 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

M&T Bank Corp US55261F1049 N/A AST ASC ASN 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

Marsh & McLennan Cos Inc US5717481023 N/A CIT CIC CIV 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

Marshall & Ilsley Corp US5718371033 N/A VJO VJB VJV 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

Masco Corp US5745991068 N/A BVT BVC BVN 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

Mattel Inc US5770811025 N/A VHO VHB VHV 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

McDonald's Corp US5801351017 N/A XEO XEB XEV 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

Morgan Stanley US6174464486 N/A XNT XNC XNN 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

National City Corp US6354051038 N/A BWT BWC BWV 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

New York Times Co/The US6501111073 N/A VUO VUB VUV 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

Pitney Bowes Inc US7244791007 N/A VFO VFB VFV 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

PNC Financial Services Group 
Inc US6934751057 N/A XZT XZC XZN 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

Progress Energy Inc US7432631056 N/A BYT BYC BYN 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

Progressive Corp / The US7433151039 N/A CDT CDC CDN 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

Prudential Financial Inc US7443201022 N/A XUO XUB XUV 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

Qwest Communications 
International US7491211097 N/A CJT CJC CJN 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

RadioShack Corp US7504381036 N/A AAO AAB AAV 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

Regions Financial Corp US7591EP1005 N/A BFT BFC BFN 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

RR Donnelley & Sons Co US2578671016 N/A CFT CFC CFN 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

Starwood Hotels & Resorts 
Worldwide US85590A4013 N/A BPT BPC BPN 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

SunTrust Banks Inc US8679141031 N/A VKO VKB VKV 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

Total System Services Inc US8919061098 N/A BBT BBC BBN 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

US Bancorp US9029733048 N/A BST BSC BSN 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

UST Inc US9029111062 N/A AVT AVC AVN 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

Windstream Corp US97381W1045 N/A BQT BQC BQN 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



AMR/ 
CSH

AMR/ 
PHY

EUR/ 
CSH

EUR/ 
PHY

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

XL Capital Ltd KYG982551056 N/A AEO AEB AEV 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*Minimum 
EDSP Price 
Increment

Lot Size 
(number of 

shares)

Last trading 
day

Time trading 
ceases on the 
Last trading 

day

RELEVANT STOCK EXCHANGE: NEW YORK STOCK EXCHANGE

Company ISIN Code

TRS Code
Underlying 
Currency

Relevant 
Currency

Minimum Price 
Fluctuation

Reference 
Day



  

  

Attachment 2 to London Notice No. 3087 
 
 
 
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 

American Capital Ltd US02503Y1038 NASDAQ 
Third business day after 

trade date $0.001 
Cincinnati Financial 

Corp US1720621010 NASDAQ 
Third business day after 

trade date $0.001 

Fifth Third Bancorp US3167731005 NASDAQ 
Third business day after 

trade date $0.001 
Huntington Bancshares 

Inc US4461501045 NASDAQ 
Third business day after 

trade date $0.001 

PACCAR Inc US6937181088 NASDAQ 
Third business day after 

trade date $0.001 

Whole Foods Market Inc US9668371068 NASDAQ 
Third business day after 

trade date $0.001 
Automatic Data 
Processing Inc US0530151036 

NYSE Third business day after 
trade date $0.001 

Bank of New York 
Mellon Corp/The US0640581007 

NYSE Third business day after 
trade date $0.001 

BB&T Corp US0549371070 
NYSE Third business day after 

trade date $0.001 

Boston Properties Inc US1011211018 NYSE 
Third business day after 

trade date $0.001 

Bristol-Myers Squibb Co US1101221083 NYSE 
Third business day after 

trade date $0.001 

Caterpillar Inc US1491231015 NYSE 
Third business day after 

trade date $0.001 

CBS Corp US1248572026 NYSE 
Third business day after 

trade date $0.001 

Clorox Co US1890541097 NYSE 
Third business day after 

trade date $0.001 

Colgate-Palmolive Co US1941621039 NYSE 
Third business day after 

trade date $0.001 

Comerica Inc US2003401070 NYSE 
Third business day after 

trade date $0.001 

ConAgra Foods Inc US2058871029 NYSE 
Third business day after 

trade date $0.001 

DTE Energy Co US2333311072 NYSE 
Third business day after 

trade date $0.001 

Eastman Chemical Co US2774321002 NYSE 
Third business day after 

trade date $0.001 
First Horizon National 

Corp US3205171057 NYSE 
Third business day after 

trade date $0.001 
Frontier 

Communications Corp US35906A1088 NYSE 
Third business day after 

trade date $0.001 

Gannett Co Inc US3647301015 NYSE 
Third business day after 

trade date $0.001 

Hershey Co/The US4278661081 NYSE 
Third business day after 

trade date $0.001 
Host Hotels & Resorts 

Inc US44107P1049 NYSE 
Third business day after 

trade date $0.001 

Keycorp US4932671088 NYSE 
Third business day after 

trade date $0.001 

Leggett & Platt Inc US5246601075 NYSE 
Third business day after 

trade date $0.001 

     



  

  

     

Company Share 
Relevant Stock 

Exchange Settlement Day 
Minimum Price 

Fluctuation 

M&T Bank Corp US55261F1049 NYSE 
Third business day after 

trade date $0.001 
Marsh & McLennan Cos 

Inc US5717481023 NYSE 
Third business day after 

trade date $0.001 

Marshall & Ilsley Corp US5718371033 NYSE 
Third business day after 

trade date $0.001 

Masco Corp US5745991068 NYSE 
Third business day after 

trade date $0.001 

Mattel Inc US5770811025 NYSE 
Third business day after 

trade date $0.001 

McDonald's Corp US5801351017 NYSE 
Third business day after 

trade date $0.001 

Morgan Stanley US6174464486 NYSE 
Third business day after 

trade date $0.001 

National City Corp US6354051038 NYSE 
Third business day after 

trade date $0.001 
New York Times 

Co/The US6501111073 NYSE 
Third business day after 

trade date $0.001 

Pitney Bowes Inc US7244791007 NYSE 
Third business day after 

trade date $0.001 
PNC Financial Services 

Group Inc US6934751057 NYSE 
Third business day after 

trade date $0.001 

Progress Energy Inc US7432631056 NYSE 
Third business day after 

trade date $0.001 

Progressive Corp / The US7433151039 NYSE 
Third business day after 

trade date $0.001 

Prudential Financial Inc US7443201022 NYSE 
Third business day after 

trade date $0.001 
Qwest Communications 

International  US7491211097 NYSE 
Third business day after 

trade date $0.001 

RadioShack Corp US7504381036 NYSE 
Third business day after 

trade date $0.001 

Regions Financial Corp US7591EP1005 NYSE 
Third business day after 

trade date $0.001 
RR Donnelley & Sons 

Co US2578671016 NYSE 
Third business day after 

trade date $0.001 
Starwood Hotels & 
Resorts Worldwide US85590A4013 NYSE 

Third business day after 
trade date $0.001 

SunTrust Banks Inc US8679141031 NYSE 
Third business day after 

trade date $0.001 
Total System Services 

Inc US8919061098 NYSE 
Third business day after 

trade date $0.001 

US Bancorp US9029733048 NYSE 
Third business day after 

trade date $0.001 

UST Inc US9029111062 NYSE 
Third business day after 

trade date $0.001 

Windstream Corp US97381W1045 NYSE 
Third business day after 

trade date $0.001 

XL Capital Ltd KYG982551056 NYSE 
Third business day after 

trade date $0.001 
 













Attachment 3 to London Notice No. 3087

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

Whole Foods Market Inc US9668371068 ZTD ZTH USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

American Capital Ltd US02503Y1038 ADF ADK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Huntington Bancshares Inc US4461501045 AJF AJK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Cincinnati Financial Corp US1720621010 BHF BHK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Fifth Third Bancorp US3167731005 BNF BNK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Reference 
Day

Minimum 
Price 

Fluctuation

Lot Size 
(number of 

shares)

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")



RELEVANT STOCK EXCHANGE: NEW YORK STOCK EXCHANGE

Cash 
Settlement

Physical 
Delivery

Cash 
Settlement

Physical 
Delivery

Boston Properties Inc US1011211018 BJF BJK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Clorox Co US1890541097 CHF CLK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Comerica Inc US2003401070 AOF AOK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

ConAgra Foods Inc US2058871029 CGF CGK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

DTE Energy Co US2333311072 APF APK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Eastman Chemical Co US2774321002  AWF  AWK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

First Horizon National Corp US3205171057 AHF AHK 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

Reference 
Day

Relevant 
Reference Price

Relevant 
Currency

Minimum 
Price 

Fluctuation

Minimum 
EDSP Price 
Increment

Lot Size 
(number of 

shares)
Company ISIN Code

TRS Code
Underlying 
Currency

Time trading 
ceases on Last 

Trading Day 
("LTD")



RELEVANT STOCK EXCHANGE: NEW YORK STOCK EXCHANGE

Cash 
Settlement

Physical 
Delivery

Cash 
Settlement

Physical 
Delivery

Frontier Communications Corp US35906A1088 AFF AFK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Gannett Co Inc US3647301015 ANF ANK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Hershey Co/The US4278661081 VGD VGH USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Host Hotels & Resorts Inc US44107P1049 BRF BRK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Keycorp US4932671088 XRD XRH USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Leggett & Platt Inc US5246601075 AQF AQK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

M&T Bank Corp US55261F1049 ASF ASK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Marsh & McLennan Cos Inc US5717481023 CIF CIK 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")

Reference 
Day

Relevant 
Reference Price

Settlement Day1

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

Cash 
Settlement

Physical 
Delivery

Cash 
Settlement

Physical 
Delivery

Marshall & Ilsley Corp US5718371033 CIF CIK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Masco Corp US5745991068 BVF BVK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Mattel Inc US5770811025 VHD VHH USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

National City Corp US6354051038 BWF BWK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

New York Times Co/The US6501111073 VUD VUH USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Pitney Bowes Inc US7244791007 VFD VFH USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Progress Energy Inc US7432631056 BYF BYK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Progressive Corp / The US7433151039 CDF CDK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Qwest Communications 
International US7491211097 CJF CJK USD USD 0,001 0,001 100 14:30 LTD

Official Opening 
Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

RadioShack Corp US7504381036 AAF AAK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

RR Donnelley & Sons Co US2578671016 CFF CFK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Starwood Hotels & Resorts 
Worldwide US85590A4013 BPF BPK USD USD 0,001 0,001 100 14:30 LTD

Official Opening 
Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Total System Services Inc US8919061098 BBF BBK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Company ISIN Code

TRS Code
Underlying 
Currency

Relevant 
Currency

Minimum 
Price 

Fluctuation

Minimum 
EDSP Price 
Increment

Lot Size 
(number of 

shares)

Time trading 
ceases on Last 

Trading Day 
("LTD")

Reference 
Day

Relevant 
Reference Price

Settlement Day1



RELEVANT STOCK EXCHANGE: NEW YORK STOCK EXCHANGE

Cash 
Settlement

Physical 
Delivery

Cash 
Settlement

Physical 
Delivery

UST Inc US9029111062 AVF AVK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

Windstream Corp US97381W1045 BQF BQK USD USD 0,001 0,001 100 14:30 LTD
Official Opening 

Price

Market day 
immediately 

following LTD

Fourth 
Business Day 

after LTD

XL Capital Ltd KYG982551056 AEF AEK 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")

Reference 
Day

Relevant 
Reference Price

Settlement Day1

Relevant 
Currency

Minimum 
Price 

Fluctuation

Minimum 
EDSP Price 
Increment

Lot Size 
(number of 

shares)
Company ISIN Code

TRS Code
Underlying 
Currency


