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ONE MONTH EURO OVERNIGHT INDEX AVERAGE (“EONIA”) IN DEXED FUTURES 
CONTRACT (EXCHANGE CONTRACT NO. 59) 
 
THREE MONTH EONIA SWAP INDEX FUTURES CONTRACT (EXCH ANGE CONTRACT 
NO. 73) 
 
CONTRACT SPECIFICATIONS AND LAUNCH DATE 
 
Executive Summary 
 
This Notice provides further information on the listing of One Month EONIA and Three Month 
EONIA Swap Index Contracts.   
 
  
 
1. London Notice No. 3031, issued 14 May 2008, informed Members of the forthcoming 

availability for trading of the following Contracts: 
 

(a)  an amended One Month EONIA Indexed Futures Contract (“One Month EONIA 
Contract”); 

(b) a Three Month EONIA Swap Index Futures Contract (“Three Month EONIA Swap 
Index Contract”); and 

(c) a One Month SONIA Indexed Futures Contract (“One Month SONIA Contract”).  

 
2. This Notice informs Members that the One Month EONIA Contract and Three Month EONIA 

Swap Index Contract will be made available for trading on and from Monday 16 June 2008.  
Full legal Contract Specifications are contained in Attachments 1 and 2 to this Notice. 

 
3. The Exchange is continuing to review the introduction of the One Month SONIA Contract 

and further details will be made available in due course. 
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4. Trading calendars for the One Month EONIA and Three Month EONIA Swap Index 
Contracts are contained in Attachment 3 to this Notice.  The initial delivery months to be 
made available will be as follows: 

 
 Contract Initial Delivery Months 

 
One Month 

EONIA 
Aug 08, Sep 08, Oct 08, Dec 08, Jan 09, Feb 09,  

Mar 09, Apr 09, May 09, Jun 09, Jul 09 

 
EONIA Swap 

Index 
Jul 08, Aug 08, Sep 08, Oct 08, Nov 08,  

Dec 08, Mar 09, Jun 09 
  
 
5. The necessary notifications have been made such that the One Month EONIA Contract and 

the Three Month EONIA Swap Index Contract will be available on LIFFE CONNECT® to 
Members located in the United States. 

 
 
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 

 


