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Potential users of any contract made available at NYSE Liffe should familiarise themselves with the full relevant contract terms and any associated
information and, in the case of any of NYSE Liffe’s Equity Index Futures or Options Contracts, and also with the relevant Index compilation and
calculation procedures. In addition, and in respect of any of NYSE Liffe’s Equity Index Futures and Options Contracts, potential users should be
aware that price formation leading to the EDSP for these contracts is subject to similar influences to those in the case of many other cash-settled
contracts. Trading activity on the relevant stock market(s) during the EDSP Period is likely to be affected by the activity of particular market
participants who are seeking to obtain price convergence at the EDSP between offsetting stock and futures positions. Such participants might
typically seek to achieve this by unwinding their stock positions during the EDSP Period at prices which they anticipate will contribute to the
calculation of Index figure(s) which will, in turn, be used to determine the final EDSP. A consequence of this concentrated activity might be that
the final EDSP differs from the Index figure immediately prior to the commencement of the EDSP Period and, if relevant, from the Index figure
immediately following that period. Potential users should, therefore, consider the risks of holding positions into the expiry of the Equity Index
Futures or Options Contracts. In particular, they should consider their exposure to potentially unfavourable price movements in the expiry and
whether to take steps to neutralise such exposure; for example, taking into account that there may be relatively limited liquidity provision, whether
to “roll” or close out positions prior to expiry. In addition, and in respect of NYSE Liffe’s Stock Futures and Stock Options Contracts, potential
users should assess for themselves, or take professional advice in relation to, the risks inherent in any such investment, and in particular those
having possible impact on a Contract’s pricing or value. These include: (i) whether or not there is a relevant listing authority (UK or otherwise) which
imposes obligations in relation to certain aspects of corporate behaviour or disclosure; and (ii) where a Contract is cash settled, possible influences
on price formation in the underlying cash market which might affect the reference price used for settling the Contract, as explained below. Price
formation leading to the EDSP for cash settled Stock Futures or Stock Options contracts is subject to similar influences to those in the case of
many other cash-settled contracts. Trading activity on the relevant stock market during the EDSP period is likely to be affected by the activity of
particular market participants who are seeking to obtain price convergence at the EDSP between offsetting stock and derivatives positions. Such
participants might typically seek to achieve this by unwinding their stock positions during the EDSP period at prices which will, in turn, be used to
determine the final EDSP. A consequence of this concentrated activity might be that the final EDSP differs from the share price immediately prior
to the commencement of the EDSP period and, if relevant, from the share price immediately following that period. Potential users should, therefore,
consider the risks of holding positions into the expiry of the cash settled Stock Futures or Stock Options contracts. In particular, they should consider
their exposure to potentially unfavourable price movements in the expiry and whether to take steps to neutralise such exposure; for example, taking
into account that there may be relatively limited liquidity provision, whether to “roll” or close positions prior to expiry.

NYSE Euronext refers to NYSE Euronext and its affiliates and references to NYSE Euronext in this publication include each and any such
company as the context dictates. NYSE Liffe is the brand name of the derivatives business of NYSE Euronext, comprising the derivatives markets
in Amsterdam, Brussels, Lisbon, London and Paris; and the futures markets in the U.S. NYSE Liffe U.S. is the brand name for NYSE Euronext’s
U.S. Futures Market, operating through NYSE Liffe, LLC, a Commodity Futures Trading Commission designated contract market. All proprietary
rights and interest in this publication shall be vested in NYSE Euronext and all other rights including, but without limitation, patent, registered
design, copyright, trademark, service mark, connected with this publication shall also be vested in NYSE Euronext. No part of this publication
may be redistributed or reproduced in any form or by any means or used to make any derivative work (such as translation, transformation, or
adaptation) without written permission from NYSE Euronext. NYSE Euronext shall not be liable (except to the extent required by law) for the use
of the information contained herein however arising in any circumstances connected with actual trading or otherwise. Neither NYSE Euronext, nor
its servants nor agents, is responsible for any errors or omissions contained in this publication. This publication is for information only and does not
constitute an offer, solicitation or recommendation to acquire or dispose of any investment or to engage in any other transaction. All information,
descriptions, examples and calculations contained in this publication are for guidance purposes only, and should not be treated as definitive.
Those wishing either to trade in any products available at NYSE Liffe or to offer and sell them to others should consider both their legal and
regulatory position in the relevant jurisdiction and the risks associated with such products before doing so. Some or all of the contracts described
in this publication are not available to trade by U.S. customers. For a definition of what constitutes a U.S. customer, or what contracts may be
permitted, please contact NYSE Liffe. In any event, should you require additional clarification, please contact NYSE Liffe. LIFFE Administration
and Management is a Recognised Investment Exchange under English law and a recognised market operator in Singapore. Bclear is operated as
a clearing service by LIFFE Administration and Management, which is regulated by the Financial Services Authority as a Recognised Investment
Exchange. The Bclear service is currently not available to United States persons, with the exception of certain options based on UK stocks and
the FTSE 100 Index. Those wishing to use NYSE Liffe’s wholesale services should consider their regulatory position in the relevant jurisdiction
before doing so. “Dow Jones”, “STOXX", “Dow Jones STOXX 50sm” and “Dow Jones Euro STOXX 50sm” are service marks of Dow Jones &
Company Inc and STOXX Limited. Euronext products are not sponsored, endorsed, sold or promoted neither by Dow Jones nor by STOXX Ltd.
“FTSE" is a trade mark of the London Stock Exchange plc and the Financial Times Limited and is used by FTSE International Limited (“FTSE")
under licence. “FTSE Eurofirst” is a trademark of FTSE and used under licence by Euronext. The FTSEurofirst 80 Index, FTSEurofirst 100 Index
and FTSE Eurotop 100 Index are the proprietary interest of FTSE and Euronext. All copyrights in the index values and constituent lists vest in
FTSE and Euronext jointly. The FTSE 100 Index, the FTSE 250 Index and the FTSEurofirst 300 Index are the proprietary interest of FTSE and
have been licensed for use by LIFFE Administration and Management. All copyrights in the index values and constituent lists vest in FTSE. FTSE
in no way sponsors, endorses or is otherwise involved in the issue and offering of NYSE Liffe futures and options contracts based on the FTSE
indices and does not accept any liability in connection with the trading of these products. The FTSE EPRA/NAREIT Europe Index and FTSE EPRA/
NAREIT Euro Zone Index (“Indices”) are calculated by FTSE International Limited (“FTSE"). All rights in the Indices vest in FTSE, Euronext
N.V. (“Euronext”), European Public Real Estate Association (“EPRA”) and National Association of Real Estate Investment Trusts (“NAREIT”).
“FTSE™" is a trademark of the London Stock Exchange Plc and The Financial Times Limited and is used by FTSE under licence. “NAREIT®”
and “EPRA®" are respectively trademarks of NAREIT and EPRA and are used under license. “FTSE EPRA/NAREIT Europe Index” and “FTSE
EPRA/NAREIT Euro Zone Index” are trade marks of FTSE, EPRA, NAREIT and Euronext. Neither FTSE nor Euronext nor EPRA nor NAREIT nor
their licensors shall be liable (including in negligence) for any loss arising out of use of any of the Indices by any person. MSCI and the MSCI
index names are service marks of MSCI Inc. (“MSCI") or its affiliates and have been licensed for use by LIFFE Administration and Management.
Futures contracts and options contracts on any MSCI index (“Index Contracts”) are not sponsored, guaranteed or endorsed by MSCI, its affiliates
or any other party involved in, or related to, making or compiling such MSCI index. Neither MSCI, its affiliates nor any other third party involved
in, or related to, making or compiling any MSCI index makes any representations regarding the advisability of investing in such Index Contracts.
Neither MSCI, its affiliates nor any other third party involved in, or related to, making or compiling any MSCI index makes any warranty, express or
implied, or bears any liability as to the results to be obtained by any person or any entity from the use of any such MSCI index or any data included
therein. No purchaser, seller or holder of this Index Contract, or any other person or entity, should use or refer to any MSCI trade name, trademark
or service mark to sponsor, endorse, market or promote this Index Contract without first contacting MSCI to determine whether MSCI's permission
is required. NYSE Euronext and NYSE Liffe are service marks of NYSE Euronext. AEX INDEX, BEL20, CAC40 and PSI 20 PORTUGUESE STOCK
INDEX are registered marks of NYSE Euronext. LIFFE CONNECT® is a trademark of LIFFE Administration and Management and is registered in
Australia, Hong Kong, Singapore, the United States, Japan, the United Kingdom and as a European Community Trade Mark.
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NYSE Liffe Equity Products

Unrivalled range of equity derivatives
NYSE Liffe offers one of the widest ranges of exchange-traded equity derivatives in the world:

e Futures and options on indices including the AEX-index, BEL20, CAC 40, FTSE 100
and FTSEurofirst and futures on the PSI 20

e Stock options on leading European companies

e Stock Futures on an international range of blue-chip companies as well as Portuguese single
stock futures

e Options on Exchange Traded Funds

Whether you prefer to trade equity derivatives on-exchange or OTC,
you have a choice with NYSE Liffe

LIFFE CONNECT®

As one of the world’s most advanced electronic trading platforms, LIFFE CONNECT® is relied upon
every day to deliver high performance, functionality and efficiency to the order book.

e Rapid trade execution
e Broad range of options on blue-chips and indices

e Provides counterparty anonymity and price transparency

Bclear

Bclear provides many of the advantages of trading OTC, but with more security. With Bclear, you
can process and clear pre-negotiated equity derivatives trades within the secure framework of an
exchange and central counterparty.

e Both standard exchange look-alike and flexible trades can be processed via Bclear
e Choice of cash or physical settlement

e Choice of maturity date out to five years for single stock contracts and at least five
and a half years for index contracts

e Broad strike range from 1% to 1,000% of the underlying stock price or index for most options
e Choice of American and European style exercise for options

For a list of contracts available on Bclear, please go to www.nyx.com/bclear

Keep up-to-date
For up-to-date information on our range of equity derivatives products and services, please visit:
o www.nyx.com/liffe

° www.nyx.com/bclear
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AEX-INDEX FUTURES

EXCHANGE
CONTRACT CODE

CONTRACT SIZE/
UNIT OF TRADING

DELIVERY MONTHS

PRICING UNIT/
QUOTATION

MINIMUM PRICE
MOVEMENT
(TICK SIZE AND VALUE)

LAST TRADING DAY

SETTLEMENT

TRADING HOURS

NYSE LIFFE MARKET
TRADING PLATFORM
ALGORITHM

WHOLESALE SERVICES

EXCHANGE DELIVERY
SETTLEMENT PRICE
(EDSP)

INTRODUCTION OF A
NEW DELIVERY MONTH

CLEARING

FTI

Contract valued at €200 per index point (eg value €78,000 at 390.00)

1, 2, 3 monthly and 6, 9, 12 quarterly (of the March, June, September,
December cycle)

Index points (eg 390.00)

0.05 index point/€10

Trading ceases at 16:00 Amsterdam time on the third Friday of the
delivery month. In the event that the third Friday is not a business day,
the Last Trading Day shall normally be the last business day preceding
the third Friday

Cash Settlement based on the EDSP. The settlement day is the first
business day after the Last Trading Day

08:00 — 22:00 Amsterdam time

Day session: 08:00 — 18:15: all trades will be cleared on the same day (T)
Evening session: 18:15 — 22:00!: all trades will be cleared on the
following day (T+1)

Amsterdam

LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Prof Trade Facility (available between 07:00 and 22:00 hours Amsterdam
time), Bclear (London market contract cleared via NYSE Liffe clearing
under separate Exchange contract code)

Price determined on the Last Trading Day as the average of the AEX-index
values calculated and disseminated at one minute intervals between, and
including, 15:30 and 16:00 Amsterdam time. The EDSP value is rounded
to two decimal places

New delivery months are available for trading on the first trading day after
the expiry of a maturity

LCH.Clearnet S.A.

1 A client who does not wish his order to be executed in the evening session must stipulate this condition when
placing the order with the intermediary

For Index Derivatives Quote Vendor Codes, please go to www.nyx.com/indexderivativescodes
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AEX-INDEX OPTIONS (EUROPEAN-STYLE EXERCISE)

AEX

Contract valued at €100 per index point (eg value €39,000 at 390.00)

1, 2, 3 monthly; 6, 9, 12 quarterly (of the March, June, September,
December cycle); 18 half yearly (of the June, December cycle) and 24,
36, 48, 60 yearly (of the December cycle)

Euros per index point

€0.05/€5

Exercise until 19:45 Amsterdam time on Last Trading Day only!

Trading ceases at 16:00 Amsterdam time on the third Friday of the expiry
month. In the event that the third Friday is not a business day, the Last
Trading Day shall normally be the last business day preceding the third
Friday

Cash Settlement based on the EDSP. The settlement day is the first
business day after the Last Trading Day

09:01 - 17:30 Amsterdam time
Amsterdam
LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority

given to the first order at the best price. Depending on the outcome of the
Liquidity Provider auction, in certain classes Price/Time preferencing can
be active, which means that Primary Market Makers (PMM) have a right to
a certain percentage of the turnover traded at the PMM’s best bid or offer

Prof Trade Facility (available between 07:00 and 18:15 hours Amsterdam
time), Bclear (London market contract cleared via NYSE Liffe clearing
under separate Exchange contract code)

Price determined on the Last Trading Day as the average of the AEX-index
values calculated and disseminated at one minute intervals between, and
including, 15:30 and 16:00 Amsterdam time. The EDSP value is rounded
to two decimal places

Full details are available on the contract specification page of our website

New expiry months are available for trading on the first trading day after
the expiry of a maturity

Payable by the buyer in full on the business day following a transaction
LCH.Clearnet S.A.

1.0n the Last Trading Day, in-the-money options are automatically exercised, unless contrary instructions are
received from the client/member

This product may not be offered and sold to US persons
For Index Derivatives Quote Vendor Codes, please go to www.nyx.com/indexderivativescodes
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EXCHANGE
CONTRACT CODE

CONTRACT SIZE/
UNIT OF TRADING

EXPIRES/LIFETIME

PRICING UNIT/
QUOTATION

MINIMUM PRICE
MOVEMENT
(TICK SIZE AND VALUE)

EXERCISE
LAST TRADING DAY

SETTLEMENT

TRADING HOURS
NYSE LIFFE MARKET
TRADING PLATFORM
ALGORITHM

WHOLESALE SERVICES

EXCHANGE DELIVERY
SETTLEMENT PRICE
(EDSP)

INTRODUCTION OF
NEW EXERCISE PRICES
AND EXERCISE PRICE
INTERVALS

OPTION PREMIUM
CLEARING

RELATED
DOCUMENTATION

AEX-INDEX WEEKLY OPTIONS (EUROPEAN-STYLE EXERCISE)

AX1, AX2, AX4, AX5

Contract valued at €100 per index point (eg value €39,000 at 390.00)

From one Friday to the next. There are four weekly option contracts. See
next page to find out the specific lifetime per weekly option contract

Euros per index point

€0.05/€5

Exercise until 18:45 Amsterdam time on Last Trading Day only!

Trading ceases at 16:00 Amsterdam time on the Last Trading Day of the
specific weekly option class. If this is not a business day, the last day of
trading shall normally be the previous business day. See the next page to
find out the specific Last Trading Day per weekly option class

Cash Settlement based on the EDSP. The settlement day is the first
business day after the Last Trading Day

09:01 - 17:30 Amsterdam time

Amsterdam

LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Prof Trade facility (available between 07:00 and 18:15 hours Amsterdam
time)

Price determined on the Last Trading Day as the average of the AEX-index
values calculated and disseminated at one minute intervals between, and
including, 15:30 and 16:00 Amsterdam time. The EDSP value is rounded
to two decimal places

Full details are available on the contract specification page of our website

Payable by the buyer in full on the business day following a transaction

LCH.Clearnet S.A.

AEX weekly options lifetime and last trading day

1 On the Last Trading Day, in-the-money options are automatically exercised, unless contrary instructions are
received from the client/member

This product may not be offered and sold to US persons
For Index Derivatives Quote Vendor Codes, please go to www.nyx.com/indexderivativescodes
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AEX WEEKLY OPTIONS LIFETIME AND LAST TRADING DAY

AEX WEEKLY OPTIONS EXPIRING ON 15T FRIDAY OF MONTH

EXCHANGE
CONTRACT CODE

LIFETIME From the last Friday of the month until the first Friday of the next month.
If either of these Fridays is not a business day, the Friday in question
shall be replaced by the last business day preceding it

LAST TRADING DAY Trading ceases at 16:00 Amsterdam time on the first Friday of the
month. In the event that this day is not a business day, the Last Trading
Day shall normally be the last business day preceding that Friday

AEX WEEKLY OPTIONS EXPIRING ON 2N° FRIDAY OF MONTH

EXCHANGE
CONTRACT CODE

LIFETIME From the first Friday of the month until the second Friday of the month.
If either of these Fridays is not a business day, the Friday in question
shall be replaced by the last business day preceding it

LAST TRADING DAY Trading ceases at 16:00 Amsterdam time on the second Friday of the
month. In the event that this day is not a business day, the Last Trading
Day shall normally be the last business day preceding that Friday

AEX WEEKLY OPTIONS EXPIRING ON 4™ FRIDAY OF MONTH

EXCHANGE
CONTRACT CODE

LIFETIME From the third Friday of the month until the fourth Friday of the month.
If either of these Fridays is not a business day, the Friday in question
shall be replaced by the last business day preceding it

LAST TRADING DAY Trading ceases at 16:00 Amsterdam time on the fourth Friday of the
month. In the event that this day is not a business day, the Last Trading
Day shall normally be the last business day preceding that Friday

AEX WEEKLY OPTIONS EXPIRING ON 5™ FRIDAY OF MONTH

EXCHANGE
CONTRACT CODE

LIFETIME From the fourth Friday of the month until the fifth Friday of the month.
If either of these Fridays is not a business day, the Friday in question
shall be replaced by the last business day preceding it

LAST TRADING DAY Trading ceases at 16:00 Amsterdam time on the fifth Friday of the
month. In the event that this day is not a business day, the Last Trading
Day shall normally be the last business day preceding that Friday

AX1

AX2

AX4

AX5
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AEX-INDEX DAILY OPTIONS (EUROPEAN-STYLE EXERCISE)

Al, A2, A3, A4, A5, A6, A7, A8, A9, A10, All, A12, A13, Al4, Al5,
Al6, Al7, A18, A19, A20, A21, A22, A23, A24, A25, A26, A27, A28,
A29, A30, A31

Contract valued at €100 per index point (eg value €39,000 at 390.00)

Provided that the day is a normal business day and provided that no other
monthly or weekly AEX-index option expires on that day, the option class
with symbol A1 expires on the first calendar day of a month, the option
class with symbol A2 expires on the second calendar day of a month, the
option class with symbol A3 expires on the third calendar day of a month,
etc. The first trading day of a daily option class is the first business day
preceding the Last Trading Day

Euros per index point

€0.05/€5

Exercise until 18:45 Amsterdam time on Last Trading Day only!

Trading ceases at 16:00 Amsterdam time on the relevant day of the
month

Cash Settlement based on the EDSP. The settlement day is the first
business day after the Last Trading Day

9:01 — 17:30 Amsterdam time
Amsterdam
LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Prof trade facility (available between 07:00 and 18:15 hours Amsterdam
time)

Price determined on the Last Trading Day as the average of the AEX-index
values calculated and disseminated at one minute intervals between, and
including, 15:30 and 16:00 Amsterdam time. The EDSP value is rounded
to two decimal places

Full details are available on the contract specification page of our website

Payable by the buyer in full on the business day following a transaction
LCH.Clearnet S.A.

1 On the Last Trading Day, in-the-money options are automatically exercised, unless contrary instructions are
received from the client/member

This product may not be offered and sold to US persons
For daily option quote vendor codes, please go to www.nyx.com/indexderivativescodes




BEL20 INDEX FUTURES

EXCHANGE
CONTRACT CODE

CONTRACT SIZE/
UNIT OF TRADING

DELIVERY MONTHS

PRICING UNIT/
QUOTATION

MINIMUM PRICE
MOVEMENT
(TICK SIZE AND VALUE)

LAST TRADING DAY

SETTLEMENT

TRADING HOURS
NYSE LIFFE MARKET
TRADING PLATFORM
ALGORITHM

WHOLESALE SERVICES

EXCHANGE DELIVERY
SETTLEMENT PRICE
(EDSP)

INTRODUCTION OF A
NEW DELIVERY MONTH

CLEARING

09

BXF

Contract valued at €10 per index point (eg value €31,000 at 3,100.0)

1, 2, 3, monthly and 6 quarterly (of the March, June, September,
December cycle)

Index points (eg 3,100.0)

0.1 index point/€1

Trading ceases at 16:00 Brussels time on the third Friday of the delivery
month. In the event that the third Friday is not a business day, the Last
Trading Day shall normally be the last business day preceding the third
Friday

Cash Settlement based on the EDSP. The settlement day is the first business
day after the Last Trading Day

09:00 - 17:35 Brussels time

Brussels

LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Block trading, Bclear (London market contract cleared via NYSE Liffe
clearing under separate Exchange contract code)

Price determined on the Last Trading Day as the average of all BEL20
index values calculated and disseminated between, and including, 15:40
and 16:00 Brussels time. The EDSP value is rounded to two decimal
places

New delivery months are available for trading on the first trading day after
the expiry of a maturity

LCH.Clearnet S.A.

This product may not be offered and sold to US persons
For Index Derivatives Quote Vendor Codes, please go to www.nyx.com/indexderivativescodes
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BEL20 INDEX OPTIONS (EUROPEAN-STYLE EXERCISE)

BXO

Contract valued at €2 per index point (eg value €6,200 at 3,100.0)

1, 2, 3 monthly; 6, 9 quarterly (of the March, June, September,
December cycle); 12 half yearly (of the June, December cycle); and 24,
36 yearly (of the December cycle)

Euros per index point

€0.01/€0.02

Exercise until 19:45 Brussels time on the Last Trading Day only!

Trading ceases at 16:00 Brussels time on the third Friday of the expiry
month. In the event that the third Friday is not a business day, the Last
Trading Day shall normally be the last business day preceding the third
Friday

Cash Settlement based on the EDSP. The settlement day is the first
business day after the Last Trading Day

09:01 - 17:30 Brussels time
Brussels
LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority

given to the first order at the best price. Depending on the outcome of the
Liquidity Provider auction, in certain classes Price/Time preferencing can
be active, which means that Primary Market Makers (PMM) have a right to
a certain percentage of the turnover traded at the PMM'’s best bid or offer

Block trading, Bclear (London market contract cleared via NYSE Liffe
clearing under separate Exchange contract code)

Price determined on the Last Trading Day as the average of all BEL20
index values calculated and disseminated between, and including, 15:40
and 16:00 Brussels time. The EDSP value is rounded to two decimal
places

Full details are available on the contract specification page of our website

New expiry months are available for trading on the first trading day after
the expiry of a maturity

Payable by the buyer in full on the business day following a transaction
LCH.Clearnet S.A.

1 On the Last Trading Day, in-the-money options are automatically exercised, unless contrary instructions are
received from the client/member

This product may not be offered and sold to US persons
For Index Derivatives Quote Vendor Codes, please go to www.nyx.com/indexderivativescodes
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CAC40 DIVIDEND INDEX FUTURES

EXCHANGE

CONTRACT CODE XFC

CONTRACT SIZE/

UNIT OF TRADING Contract valued at €10 per index point (eg value €1,000 at 100.00)

DELIVERY MONTHS 12, 24, 36, 48 and 60 yearly (of the December cycle)

PRICING UNIT/ :
QUOTATION Index points (eg 100)

MINIMUM PRICE
MOVEMENT 0.1 index point / €1.00
(TICK SIZE AND VALUE)

LAST TRADING DAY Trading ceases at 18:15 Paris time on the business day immediately
preceding the third Friday of the delivery month

SETTLEMENT Cash settlement based on the EDSP. The settlement day is the first
business day after the day on which the EDSP is published

TRADING HOURS 08:00 - 18:15 Paris time

NYSE LIFFE MARKET Paris

TRADING PLATFORM LIFFE CONNECT®

ALGORITHM Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

MHORESARESERVICESINN=FHER Tl f

E’éﬁfé"ﬁENDTEF';Q{EEY The value of the CAC40 Dividend Index on the third Friday of the delivery

(EDSP) month, rounded to two decimal places

INTRODUCTION OF A New delivery months are available for trading on the first trading day after
s s s s e the expiry of a maturity

CLEARING LCH.Clearnet S.A.

For Index Derivatives Quote Vendor Codes, please go to www.nyx.com/indexderivativescodes
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CAC40 INDEX FUTURES

EXCHANGE
CONTRACT CODE

CONTRACT SIZE/
UNIT OF TRADING

DELIVERY MONTHS

PRICING UNIT/
QUOTATION

MINIMUM PRICE
MOVEMENT
(TICK SIZE AND VALUE)

LAST TRADING DAY

SETTLEMENT

TRADING HOURS

NYSE LIFFE MARKET
TRADING PLATFORM
ALGORITHM

WHOLESALE SERVICES

EXCHANGE DELIVERY
SETTLEMENT PRICE
(EDSP)

INTRODUCTION OF A
NEW DELIVERY MONTH

CLEARING

FCE

Contract valued at €10 per index point (eg value €41,000 at 4,100.0)

1, 2, 3 monthly; 6, 9, 12 quarterly (of the March, June, September,
December cycle) and 18, 24, 30, 36, 42, 48, 54, 60 half yearly (of the
June, December cycle)

Index points (eg 4,100.0)

0.5 index point/€5

Trading ceases at 16:00 Paris time on the third Friday of the delivery
month. In the event that the third Friday is not a business day, the Last
Trading Day shall normally be the last business day preceding the third
Friday

Cash Settlement based on the EDSP. The settlement day is the first
business day after the Last Trading Day

08:00 - 22:00 Paris time

Day session: 08:00 — 18:15: all trades will be cleared on the same day (T)
Evening session: 18:15 — 22:00!: all trades will be cleared on the following
day (T+1)

Paris

LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Basis trading, Bclear (London market contract cleared via NYSE Liffe
clearing under separate Exchange contract code)

Price determined on the Last Trading Day as the average of all CAC 40
index values calculated and disseminated between, and including, 15:40
and 16:00 Paris time. The EDSP value is rounded to one decimal place

New delivery months are available for trading on the first trading day after
the expiry of a maturity

LCH.Clearnet S.A.

LA client who does not wish his order to be executed in the evening session must stipulate this condition when
placing the order with the intermediary

For Index Derivatives Quote Vendor Codes, please go to www.nyx.com/indexderivativescodes




EXCHANGE
CONTRACT CODE

CONTRACT SIZE/
UNIT OF TRADING

EXPIRY MONTHS

PRICING UNIT/
QUOTATION

MINIMUM PRICE
MOVEMENT
(TICK SIZE AND VALUE)

EXERCISE
LAST TRADING DAY

SETTLEMENT

TRADING HOURS
NYSE LIFFE MARKET
TRADING PLATFORM
ALGORITHM

WHOLESALE SERVICES

EXCHANGE DELIVERY
SETTLEMENT PRICE
(EDSP)

INTRODUCTION OF
NEW EXERCISE PRICES
AND EXERCISE PRICE
INTERVALS

INTRODUCTION OF A
NEW EXPIRY MONTH

OPTION PREMIUM
CLEARING
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CAC40 INDEX OPTIONS (EUROPEAN-STYLE)

PXA

Contract valued at €10 per index point (eg value €41,000 at 4,100.0)

1, 2, 3 monthly; 6, 9, 12, 15, 18, 21, 24 quarterly (of the March, June,
September, December cycle) and 36, 48, 60 yearly (of the December
cycle)

Index points (eg 4,100.0)

0.10 per index point/€1 per contract

Exercise until 19:45 Paris time on Last Trading Day only!

Trading ceases at 16:00 Paris time on the third Friday of the expiry month.
In the event that the third Friday is not a business day, the Last Trading
Day shall normally be the last business day preceding the third Friday

Cash Settlement based on the EDSP. The settlement day is the first
business day after the Last Trading Day

09:00 - 17:30 Paris time

Paris

LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Block trading, Bclear (London market contract cleared via NYSE Liffe
clearing under separate Exchange code)

Price determined on the Last Trading Day as the average of all CAC 40
index values calculated and disseminated between, and including, 15:40
and 16:00 Paris time. The EDSP value is rounded to one decimal place

Full details are available on the contract specification page of our website

New expiry months are available for trading on the first trading day after
the expiry of a maturity

Payable by the buyer in full on the business day following a transaction

LCH.Clearnet S.A.

1.0n the Last Trading Day, in-the-money options are automatically exercised, unless contrary instructions are
received from the client/member

In the United States this product may only be offered and sold to prescribed entities under specified conditions
For Index Derivatives Quote Vendor Codes, please go to www.nyx.com/indexderivativescodes
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EXCHANGE
CONTRACT CODE

CONTRACT SIZE/
UNIT OF TRADING

DELIVERY MONTHS

PRICING UNIT/
QUOTATION

MINIMUM PRICE
MOVEMENT
(TICK SIZE AND VALUE)

LAST TRADING DAY

SETTLEMENT

TRADING HOURS
NYSE LIFFE MARKET
TRADING PLATFORM
ALGORITHM

WHOLESALE SERVICES

EXCHANGE DELIVERY
SETTLEMENT PRICE
(EDSP)

INTRODUCTION OF A
NEW DELIVERY MONTH

ECONOMIC AND
MONETARY UNION/
EURO

CLEARING

FTSE 100 DIVIDEND INDEX FUTURES

XZ

Contract valued at £10 per index point (eg value £1,000 at 100.00)

12, 24, 36, 48, 60, 72 and 84 yearly (of the December cycle)

Index points (eg 100)

0.1 index point/£1.00

Trading ceases at 16:30 London time on the business day immediately
preceding the third Friday of the delivery month

Cash settlement based on the EDSP. The settlement day is the first
business day after the day on which the EDSP is published

08:00 - 16:30 London time

London

LIFFE CONNECT®

Central order book applies a price-time trading algorithm
with priority given to the first order at the best price

Block trading, Bclear (trading between 08:00 and 17:00 hours
London time)

The value of the FTSE 100 Dividend Index on the third Friday of the
delivery month, rounded to two decimal places

New delivery months are available for trading on the first trading day after
the expiry of a maturity

Please refer to the full contact specification on
www.nyx.com/indexderivatives

NYSE Liffe Clearing

For Index Derivatives Quote Vendor Codes, please go to www.nyx.com/indexderivativescodes




EXCHANGE
CONTRACT CODE

CONTRACT SIZE/
UNIT OF TRADING

DELIVERY MONTHS

PRICING UNIT/
QUOTATION

MINIMUM PRICE
MOVEMENT
(TICK SIZE AND VALUE)

LAST TRADING DAY

SETTLEMENT

TRADING HOURS
NYSE LIFFE MARKET
TRADING PLATFORM
ALGORITHM

WHOLESALE SERVICES

EXCHANGE DELIVERY
SETTLEMENT PRICE
(EDSP)

INTRODUCTION OF A
NEW DELIVERY MONTH

ECONOMIC AND
MONETARY UNION/
EURO

CLEARING

For Index Derivatives Quote Vendor Codes, please go to www.nyx.com/indexderivativescodes

15

FTSE 100 INDEX FUTURES

Contract valued at £10 per index point (eg value £50,000 at 5,000.0)

3, 6,9, 12 quarterly (of the March, June, September, December cycle)

Index points (eg 5,000.0)

0.5 index point/£5.00

Trading shall cease as soon as reasonably practicable after 10:15 London
time once the Expiry Value of the Index has been determined on the third
Friday of the delivery month. In the event that the third Friday is not a
business day, the Last Trading Day shall normally be the last business
day preceding the third Friday

Cash settlement based on the EDSP. The settlement day is the first
business day after the Last Trading Day

08:00 - 21:00 London time

London

LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Asset allocation, block trading, basis trading, Bclear

The Expiry Value of the FTSE 100 Index is calculated by FTSE
International with reference to the outcome of the EDSP intra-day auction
at the London Stock Exchange carried out on the Last Trading Day. Such
Expiry Value is taken, and rounded where necessary, to produce the EDSP

New delivery months are available for trading on the first trading day after
the expiry of a maturity

Please refer to the full contract specification on
www.nyx.com/indexderivatives

NYSE Liffe Clearing
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FTSE 100 INDEX OPTIONS (EUROPEAN-STYLE EXERCISE)

EXCHANGE

CONTRACT CODE ESX

CONTRACT SIZE/

UNIT OF TRADING Contract valued at £10 per index point (eg value £50,000 at 5,000.0)

EXPIRY MONTHS 1,2, 3,4 monthlyand 6, 9, 12, 15, 18, 21, 24 quarterly (of the March,
June, September, December cycle)

PRICING UNIT/

QUOTATION Index points (eg 5,000.0)

MINIMUM PRICE
MOVEMENT 0.5/£5.00
(TICK SIZE AND VALUE)

EXERCISE Exercise until 18:00 London time on the Last Trading Day only

LAST TRADING DAY Trading shall cease as soon as reasonably practicable after 10:15 London
time once the Expiry Value of the Index has been determined on the third
Friday of the expiry month. In the event that the third Friday is not a
business day, the Last Trading Day shall normally be the last business
day preceding the third Friday

SETTLEMENT Cash Settlement based on the EDSP. The settlement day is the first
business day after the Last Trading Day
TRADING HOURS 08:02 — 16:30 London time

NYSE LIFFE MARKET London

TRADING PLATFORM LIFFE CONNECT®

ALGORITHM Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

WHORESARES ERVICESEE N =1{cld @ 1¢-Tello-M =Tl [-1g

EXCHANGE DELIVERY The Expiry Value of the FTSE 100 Index is calculated by FTSE
SETTLEMENT PRICE International with reference to the outcome of the EDSP intra-day auction
(EDSP) at the London Stock Exchange carried out on the Last Trading Day. Such
Expiry Value is taken, and rounded where necessary, to produce the EDSP

INTRODUCTION OF

NEW EXERCISE PRICES . . I .
AND EXERCISE PRICE Full details are available on the contract specification page of our website

INTERVALS

INTRODUCTION OF A New expiry months are available for trading on the first trading day after
NEW EXPIRY MONTH the expiry of a maturity

OPTION PREMIUM Payable by the buyer in full on the business day following a transaction

ECONOMIC AND e
MONETARY UNION/ Please refer to the full contract specification on

EURO www.nyx.com/indexderivatives

CLEARING NYSE Liffe Clearing

In the United States this product may only be offered and sold to prescribed entities under specified conditions
(see GN no. 436) but US persons may not trade it directly on LIFFE CONNECT® from the US. The Bclear contact
is available directly in the US, subject to certain conditions (London Notice no. 3069)

For Index Derivatives Quote Vendor Codes, please go to www.nyx.com/indexderivativescodes




FLX

Contract valued at £10 per index point (eg value £50,000 at 5,000.0)

Any business day up to five years and six months from the date the
contract is traded by the counterparties

Index points (eg 5,000.0)

0.5/£5.00

Exercise until 18:00 London time on the Last Trading Day only

For contracts that expire on the third Friday of a month, trading shall
cease as soon as reasonably practicable after 10:15 London time once
the expiry value of the Index has been determined. For contracts with
a Last Trading Day other than the third Friday of the delivery month,
trading shall cease at 16:30 London time.

Cash settlement based on the EDSP. The Settlement day is the first
business day after the Last Trading Day

08:00 — 17:00 London time
London
Bclear only

For contracts with the Last Trading Day on a third Friday of a month,

the EDSP is the value of the FTSE 100 Index calculated by FTSE
International with reference to the outcome of the EDSP intra-day auction
at the London Stock Exchange carried out on the Last Trading Day. For
contracts with a Last Trading Day other than the third Friday of the
delivery month, the EDSP is the end of day official closing level of the
FTSE 100 Index as determined by FTSE International

Agreed by the parties to the contract. A flexible FTSE 100 index option
contract may not be made with an exercise price and expiry date which
are the same as the exercise price and Last Trading Day of an existing
series of the standard FTSE 100 Index Option (European-style exercise).

Payable by the buyer in full on the business day following a transaction

If a standard FTSE 100 Index option (European-style exercise) series is
made available for trading with an exercise price and Last Trading Day
which are the same as the exercise price and expiry date of an existing
FLEX option contract, then the contract shall be replaced by novation by
a standard FTSE 100 Index option (European-style exercise) contract

Please refer to the full contract specification on
www.nyx.com/indexderivatives

NYSE Liffe Clearing

The product is available directly in the U.S. via Bclear, subject to certain conditions (London Notice no.3069)
For Index Derivatives Quote Vendor Codes, please go to www.nyx.com/indexderivativescodes
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EXCHANGE
CONTRACT CODE

CONTRACT SIZE/
UNIT OF TRADING

DELIVERY MONTHS

PRICING UNIT/
QUOTATION

MINIMUM PRICE
MOVEMENT (TICK SIZE
AND VALUE)

LAST TRADING DAY

SETTLEMENT

TRADING HOURS
NYSE LIFFE MARKET
TRADING PLATFORM
ALGORITHM

WHOLESALE SERVICES

EXCHANGE DELIVERY
SETTLEMENT PRICE
(EDSP):

INTRODUCTION OF A
NEW DELIVERY MONTH

ECONOMIC AND
MONETARY UNION/
EURO

CLEARING

FTSE 250 INDEX FUTURES

Y

Contract valued at £10 per index point (eg value £50,000 at 5,000.0)

3 and 6 quarterly (of the March, June, September, December cycle)

Index points (eg 5,000.0)

0.5 index point/£5.00

Trading shall cease as soon as reasonably practicable after 10:15 London
time once the expiry value of the Index has been determined on the third
Friday of the delivery month. In the event that the third Friday is not a
business day, the Last Trading Day shall normally be the last business day
preceding the third Friday

Cash settlement based on the EDSP. The settlement day is the first
business day after the Last Trading Day

08:00 - 17:30 London time

London

LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Asset allocation, block trading, basis trading, Bclear

The value of the FTSE 250 Index as calculated by FTSE International
with reference to the outcome of the EDSP intra-day auction at the
London Stock Exchange carried out on the Last Trading Day

New delivery months are available for trading on the first trading day after
the expiry of a maturity

Please refer to the full contract specification on
www.nyx.com/indexderivatives

NYSE Liffe Clearing

For Index Derivatives Quote Vendor Codes, please go to www.nyx.com/indexderivativescodes
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FTSEUROFIRST 80 INDEX AND FTSEUROFIRST 100 INDEX FUTURES

EXCHANGE FEF (FTSEurofirst 80)
CONTRACT CODE FEO (FTSEurofirst 100)

CONTRACT SIZE/

UNIT OF TRADING Contract valued at €10 per index! point (eg value €39,000 at 3,900.0)

DELIVERY MONTHS 3, 6 and 9 quarterly (of the March, June, September, December cycle)

PRICING UNIT/

QUOTATION Index points (eg 3,900.0)

MINIMUM PRICE
MOVEMENT 0.5 index point/€5
(TICK SIZE AND VALUE)

LAST TRADING DAY Trading ceases at 17:45 Paris time on the third Friday of the delivery
month. In the event that the third Friday is not a business day, the Last
Trading Day shall normally be the last business day preceding the third
Friday

SETTLEMENT Cash Settlement based on the EDSP. The settlement day is the first
business day after the Last Trading Day
TRADING HOURS 08:00 — 20:00 Paris time

Day session: 08:00 — 18:15 Paris time: all trades will be cleared on the
same day (T)

Evening session: 18:15 — 20:00 Paris time?: all trades will be cleared on
the following day (T+1)

NYSE LIFFE MARKET Paris

TRADING PLATFORM LIFFE CONNECT®

ALGORITHM Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Gebes e siie s Block trading, basis trading, Belear (London market contract cleared via
NYSE Liffe clearing under separate Exchange contract code)

EXCHANGE DELIVERY Closing price of the FTSEurofirst 80 index or the FTSEurofirst 100 index,
SETTLEMENT PRICE calculated by FTSE Group on the Last Trading Day (rounded to one
(EDSP) decimal place)

INTRODUCTION OF A New delivery months are available for trading on the first trading day after
s s s s et the expiry of a maturity

CLEARING LCH.Clearnet S.A.

! In this instance, “the index” refers to the cash value of either the FTSEurofirst 80 Index or the FTSEurofirst 100
Index, as applicable, so as to reflect the underlying index value of the futures contract

2 A client who does not wish his order to be executed in the evening session must stipulate this condition when
placing the order with the intermediary

For Index Derivatives Quote Vendor Codes, please go to www.nyx.com/indexderivativescodes
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EXCHANGE
CONTRACT CODE

CONTRACT SIZE/
UNIT OF TRADING

DELIVERY MONTHS

PRICING UNIT/
QUOTATION

MINIMUM PRICE
MOVEMENT
(TICK SIZE AND VALUE)

LAST TRADING DAY

SETTLEMENT

TRADING HOURS
NYSE LIFFE MARKET
TRADING PLATFORM
ALGORITHM

WHOLESALE SERVICES

EXCHANGE DELIVERY
SETTLEMENT PRICE
(EDSP)

INTRODUCTION OF A
NEW DELIVERY MONTH

CLEARING

FTSE EUROTOP 100 INDEX FUTURES

Q

Contract valued at €20 per index point (eg value €43,500 at 2,175.0)

3, 6 and 9 quarterly (of the March, June, September, December cycle)

Index points (eg 2,175.0)

0.5 index point /€10

Trading ceases at 12:00:30 London time On the third Friday of the
delivery month. In the event that the third Friday is not a business day,
the Last Trading Day shall normally be the last business day preceding
the third Friday

Cash Settlement based on the EDSP. The settlement day is the first
business day after the Last Trading Day

08:00 - 17:00 London time

London

LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Asset allocation, block trading, basis trading, Bclear

The EDSP is based on the average values of the FTSE Eurotop 100 Index
every 15 seconds between 11:40 and 12:00 London time on the Last
Trading Day. Of the 81 measured values, the highest 12 and lowest 12
will be discarded and the remaining 57 will be averaged to calculate the
EDSP. Where necessary, the calculation will be rounded to the nearest
half index point

New delivery months are available for trading on the first trading day after
the expiry of a maturity

NYSE Liffe Clearing

For Index Derivatives Quote Vendor Codes, please go to www.nyx.com/indexderivativescodes




EXCHANGE
CONTRACT CODE

CONTRACT SIZE/
UNIT OF TRADING

DELIVERY MONTHS

PRICING UNIT/
QUOTATION

MINIMUM PRICE
MOVEMENT
(TICK SIZE AND VALUE)

LAST TRADING DAY

SETTLEMENT

TRADING HOURS
NYSE LIFFE MARKET
TRADING PLATFORM
ALGORITHM

WHOLESALE SERVICES

EXCHANGE DELIVERY
SETTLEMENT PRICE
(EDSP)

INTRODUCTION OF A
NEW DELIVERY MONTH

CLEARING
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MSCI EURO INDEX AND MSCI PAN-EURO INDEX FUTURES

MCU (MSCI Euro Index)
MCP (MSCI Pan-Euro Index)

Contract valued at €20 per index point (eg value €16,000 at 800.0)

3, 6 and 9 quarterly (of the March, June, September, December cycle)

Index points (eg 800.0)

0.1 index point /€2

Trading ceases at 12:00:30 London time on the third Friday of the
delivery month. In the event that the third Friday is not a business day,
the Last Trading Day shall normally be the last business day preceding
the third Friday

Cash Settlement based on the EDSP. The settlement day is the first
business day after the Last Trading Day

08:00 - 17:00 London time

London

LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Asset allocation, block trading, basis trading, Bclear

The EDSP is based on the average values of the index every 15 seconds
between (and including) 12:40 and 13:00 (C.E.T.) (11:40 and 12:00
London time) on the Last Trading Day. Of the 81 measured values, the
highest 12 and lowest 12 will be discarded and the remaining 57 will be
averaged to calculate the EDSP. Where necessary, the calculation will be
rounded to the nearest 0.1 index point

New delivery months are available for trading on the first trading day after
the expiry of a maturity

NYSE Liffe Clearing

For Index Derivatives Quote Vendor Codes, please go to www.nyx.com/indexderivativescodes
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PSI 20 INDEX FUTURES

EXCHANGE
CONTRACT CODE

CONTRACT SIZE/
UNIT OF TRADING

DELIVERY MONTHS

PRICING UNIT/
QUOTATION

MINIMUM PRICE
MOVEMENT
(TICK SIZE AND VALUE)

LAST TRADING DAY

SETTLEMENT

TRADING HOURS
NYSE LIFFE MARKET
TRADING PLATFORM
ALGORITHM

WHOLESALE SERVICES

EXCHANGE DELIVERY
SETTLEMENT PRICE
(EDSP)

INTRODUCTION OF A
NEW DELIVERY MONTH

CLEARING

PSI

Contract valued at €1 per index point (eg value €7,400 at 7,400.0)

3, 6, 9 and 12 quarterly (of the March, June, September, December
cycle)

Index points (eg 7,400.0)

1 index point /€1

Trading ceases at 16:40 Lisbon time on the third Friday of the delivery
month. In the event that the third Friday is not a business day, the Last
Trading Day shall normally be the last business day preceding the third
Friday

Cash settlement based on the EDSP. The settlement day is the first
business day after the Last Trading Day

08:00 - 16:40 Lisbon time

Lisbon

LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Block trading, basis trading, Bclear (London market contract cleared via
NYSE Liffe clearing under separate Exchange contract code)

The cash market closing price of the PSI 20 Index (16:40 Lisbon time)
on the Last Trading Day

New delivery months are available for trading on the first trading day after
the expiry of a maturity

LCH.Clearnet S.A.

This product may not be offered and sold to US persons
For Index Derivatives Quote Vendor Codes, please go to www.nyx.com/indexderivativescodes




EXCHANGE
CONTRACT CODE

CONTRACT SIZE/
UNIT OF TRADING

DELIVERY MONTHS

PRICING UNIT/
QUOTATION

MINIMUM PRICE
MOVEMENT
(TICK SIZE AND VALUE)

LAST TRADING DAY

SETTLEMENT

TRADING HOURS

NYSE LIFFE MARKET
TRADING PLATFORM
ALGORITHM

WHOLESALE SERVICES

EXCHANGE DELIVERY
SETTLEMENT PRICE
(EDSP)

INTRODUCTION OF A
NEW DELIVERY MONTH

CLEARING
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FTSE EPRA/NAREIT EUROPE AND FTSE EPRA/NAREIT EURO ZONE INDEX FUTURES

EPR (FTSE EPRA NAREIT Europe)
EPE (FTSE EPRA NAREIT Euro Zone)

Contract valued at €10 per index point (eg value €30,115 at 3,011.5)

3, 6 and 9 quarterly (of the March, June, September, December cycle)

Index points (eg 3,011.5)

0.5 index point/€5

Trading ceases at 17:45 Paris time on the third Friday of the expiry
month. In the event that the third Friday is not a business day, the Last
Trading Day shall normally be the last business day preceding the third
Friday

Cash Settlement based on the EDSP. The settlement day is the first day
after the Last Trading Day

08:00 - 20:00 Paris time

Day session: 08:00 — 18:15 CET: all trades will be cleared on the same
day (T)

Evening session: 18:15 — 20:00! CET: all trades will be cleared on the
following day (T+1)

Paris

LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Basis trading and block trading

The closing price of the FTSE EPRA/NAREIT Europe Index and FTSE
EPRA/NAREIT Euro zone Index is calculated by FTSE Group on the third
Friday of the expiry month (rounded to one decimal)

New delivery months are available for trading on the first trading day after
the expiry of a maturity

LCH.Clearnet S.A.

1 A client who does not wish his order to be executed in the evening session must stipulate this condition when
placing the order with the intermediary

For index derivatives quote vendor codes, please go to www.nyx.com/indexderivativescodes
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BELGIAN STOCK OPTIONS (AMERICAN-STYLE EXERCISE)

Please refer to www.nyx.com/stockoptions for a full list of option classes
and their exchange contract codes

One option normally equals rights over 100 underlying shares!

1, 2, 3 monthly and 6, 9, 12 quarterly (of the March, June, September,
December cycle); 18 half yearly (of the June, December cycle) and 24,
36 yearly (of the December cycle)?

Euros per share

€0.01/€1

Exercise until 18:45 Brussels time on any business day, extended to
19:45 Brussels time on the Last Trading Day®

Trading ceases at 17:30 Brussels time on the third Friday of the expiry
month. In the event that the third Friday is not a business day, the Last
Trading Day shall normally be the last business day preceding the third
Friday

Physical delivery of 100 shares (or other such number of shares as
determined by the terms of the contract). The settlement day is three
business days after the exercise day

09:01 - 17:30 Brussels time
Brussels
LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price. Depending on the outcome of the
Liquidity Provider auction, in certain classes Price/Time preferencing can
be active, which means that Primary Market Makers (PMM) have a right to
a certain percentage of the turnover traded at the PMM’s best bid or offer

Block trading, Bclear (London market contract cleared via NYSE Liffe
clearing under separate Exchange contract code)

Full details are available on the contract specification page of our website

New expiry months are available for trading on the first trading day after
the expiry of a maturity

Payable in full by the buyer on the business day following a transaction
LCH.Clearnet S.A.

1 Due to corporate action contract adjustments some equity options series may have a non-standard contract size

2The number of available expiry months can differ per option class. Please refer to www.nyx.com/stockoptions for
further details

30n the Last Trading Day, in-the-money options are automatically exercised, unless contrary instructions are
received from the client/member

This product may not be offered and sold to US persons
For stock option Quote Vendor Codes, please go to www.nyx.com/stockoptionscodes
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DUTCH STOCK OPTIONS (AMERICAN-STYLE EXERCISE)

Please refer to www.nyx.com/stockoptions for a full list of option classes,
their exchange contract codes and expiry months

One option normally equals rights over 100 underlying shares!

1, 2, 3 monthly; 6, 9, 12 quarterly (of the March, June, September,
December cycle); 18 half yearly (of the June, December cycle) and 24,
36, 48, 60 yearly (of the December cycle)?

Euros per share

Depends on the premium of the order:
Premium < € 0.50: € 0.01/€1
Premium > € 0.50: €0.05/€5

Exercise until 18:45 Amsterdam time on any business day, extended to
19:45 Amsterdam time on the Last Trading Day®

Trading ceases at 17:30 Amsterdam time on the third Friday of the expiry
month. In the event that the third Friday is not a business day, the Last
Trading Day shall normally be the last business day preceding the third Friday

Physical delivery of 100 shares (or other such number of shares as
determined by the terms of the contract). The settlement day is three
business days after the exercise day

09:01 - 17:30 Amsterdam time
Amsterdam
LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price. Depending on the outcome of the
Liquidity Provider auction, in certain classes Price/Time preferencing can
be active, which means that Primary Market Makers (PMM) have a right to
a certain percentage of the turnover traded at the PMM’s best bid or offer

Prof Trade Facility (available between 07:00 and 18:15 hours Amsterdam
time), Bclear (London market contract cleared via NYSE Liffe clearing
under separate Exchange contract code)

Full details are available on the contract specification page of our website

New expiry months are available for trading on the first trading day after
the expiry of a maturity

Payable in full by the buyer on the business day following a transaction
LCH.Clearnet S.A.

! Due to corporate action contract adjustments some equity options series may have a non-standard contract size.
These series will be grouped in “O-classes” with a separate contract code. For detailed information refer to
www.nyx.com/stockoptions

2 The number of available expiry months can differ per option class. Please refer to www.nyx.com/stockoptions for
further details

3 0On the Last Trading Day, in-the-money options are automatically exercised, unless contrary instructions are
received from the client/member

This product may not be offered and sold to US persons
For stock option Quote Vendor Codes, please go to www.nyx.com/stockoptionscodes
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FRENCH STOCK OPTIONS (AMERICAN-STYLE EXERCISE — 100 SHARES)

Please refer to www.nyx.com/stockoptions for a full list of option classes
and their exchange contract codes

One option normally equals rights over 100 underlying shares!

1, 2, 3 monthly; 6, 9, 12 quarterly (of the March, June, September,
December cycle); 18, 24, 30, 36 half yearly (of the June, December
cycle) and 48, 60 yearly (of the December cycle)?

Euros per share

€0.01/€1

Exercise until 18:45 Paris time on any business day, extended to 19:45
Paris time on the Last Trading Day?

Trading ceases at 17:30 Paris time on the third Friday of the expiry
month. In the event that the third Friday is not a business day, the Last
Trading Day shall normally be the last business day preceding the third
Friday

Physical delivery of 100 shares (or other such number of shares as
determined by the terms of the contract). The settlement day is three
business days after the exercise day

09:00 - 17:30 Paris time
Paris
LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Block trading, Bclear (London market contract cleared via NYSE Liffe
Clearing under separate Exchange contract code)

Full details are available on the contract specification page of our website

New expiry months are available for trading on the first trading day after
the expiry of a maturity

Payable in full by the buyer on the business day following a transaction
LCH.Clearnet S.A.

! Due to corporate action contract adjustments some equity options series may have a non-standard contract size

2 The number of available expiry months can differ per option class. Please refer to www.nyx.com/stockoptions for
further details

3 0On the Last Trading Day, in-the-money options are automatically exercised, unless contrary instructions are
received from the client/member

In the United States this product may only be offered and sold to prescribed entities under specified conditions
For stock option Quote Vendor Codes, please go to www.nyx.com/stockoptionscodes
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FRENCH STOCK OPTIONS (EUROPEAN-STYLE EXERCISE — 10 SHARES)

EXCHANGE Please refer to www.nyx.com/stockoptions for a full list of option classes
CONTRACT CODE and their exchange contract codes

CONTRACT SIZE/ . ) .
UNIT OF TRADING One option normally equals rights over 10 underlying shares!

EXPIRY MONTHS 6,12, 18, 24, 30, 36, 42, 48, 54 and 60 half yearly (of the March and
September cycle)?

z%lg.m%gﬁm Euros per share

MINIMUM PRICE
MOVEMENT €0.01/€0.10
(TICK SIZE AND VALUE)

EXERCISE Exercise until 19:45 Paris time on Last Trading Day only?

LAST TRADING DAY Trading ceases at 17:30 Paris time on the third Friday of the expiry
month. In the event that the third Friday is not a business day, the Last
Trading Day shall normally be the last business day preceding the third
Friday

SETTLEMENT Physical delivery of 10 shares (or other such number of shares as
determined by the terms of the contract). The settlement day is three
business days after the Last Trading Day

TRADING HOURS 09:00 - 17:30 Paris time

NYSE LIFFE MARKET Paris

TRADING PLATFORM LIFFE CONNECT®

ALGORITHM Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Geies e s iie s Block trading, Belear (London market contract cleared via NYSE Liffe
Clearing under separate Exchange contract code)

INTRODUCTION OF

NEW EXERCISE PRICES . ) I .
AND EXERCISE PRICE Full details are available on the contract specification page of our website

INTERVALS

INTRODUCTION OF A New expiry months are available for trading on the first trading day after
NEW EXPIRY MONTH the expiry of a maturity

OPTION PREMIUM Payable in full by the buyer on the business day following a transaction
CLEARING LCH.Clearnet S.A.

! Due to corporate action contract adjustments some equity options series may have a non-standard contract size

2 The number of available expiry months can differ per option class. Please refer to www.nyx.com/stockoptions for
further details

3 0On the Last Trading Day, in-the-money options are automatically exercised, unless contrary instructions are
received from the client/member

In the United States this product may only be offered and sold to prescribed entities under specified conditions
For stock option Quote Vendor Codes, please go to www.nyx.com/stockoptionscodes
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UK STOCK OPTIONS (AMERICAN-STYLE EXERCISE)

Please refer to www.nyx.com/stockoptions for a full list of option classes
and their exchange contract codes

One option normally equals rights over 1,000 underlying shares!

1, 2, 3 monthly; 6, 9, 12 quarterly (of the March, June, September,
December cycle); 18, 24 half yearly (of the June, December cycle) and
36 yearly (of the December cycle)?

Pence per share

5 pence per share/£5.00
2

0.
0.25 pence per share/£2.503

Exercise until 17:20 London time on any business day, extended to
18:30 London time for all series on the Last Trading Day

Trading ceases at 16:30 London time on the third Friday of the expiry
month. In the event that the third Friday is not a business day, the Last
Trading Day shall normally be the last business day preceding the third
Friday

Physical delivery of 1,000 shares (or other such number of shares as
determined by the terms of the contract). The settlement day is four
business days after the exercise day

08:01 - 16:30 London time
London
LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Block trading, Bclear

Full details are available on the contract specification page of our website

New expiry months are available for trading on the first trading day after
the expiry of a maturity

Payable in full by the buyer on the business day following a transaction

Please refer to the full contract specifications on
www.nyx.com/stockoptions

NYSE Liffe Clearing

! Due to corporate action contract adjustments some equity options series may have a non-standard contract size.
For more information please refer to www.nyx.com/stockoptions

2 The number of available expiry months can differ per option class. Please refer to www.nyx.com/stockoptions for
further details

3 Some equity options have a minimum price movement of 0.25 pence. For further information and a list of these
equity options, please refer to www.nyx.com/stockoptions

In the United States this product may only be offered and sold to prescribed entities under specified conditions
(see GN no. 436) but US persons may not trade it directly on LIFFE CONNECT® from the US. The Bclear contact is
available directly in the US, subject to certain conditions (London Notice no. 3069)

For stock option Quote Vendor Codes, please go to www.nyx.com/stockoptionscodes
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STOCK FUTURES (CASH SETTLEMENT) ON CONTINENTAL EUROPEAN SHARES

Please refer to www.nyx.com/usf for a full list of exchange contract codes

One future normally equals rights over 100 underlying shares, except
for Italian futures where one future normally equals rights over 1,000
underlying shares!

1, 2, 3 monthly and 6 quarterly (of the March, June, September,
December cycle)

Euros per share
Sweden: SEK per share
Switzerland: CHF per share

€0.001/€0.1

Italy: €0.001/€1

Sweden: SEK 0.001/SEK 0.1
Switzerland: CHF 0.01/CHF1
Germany: €0.0001/€0.01

Belgium, France, Germany, Netherlands, Spain, Sweden, Switzerland: Trading
ceases at 16:30 London time on the third Friday of the delivery month

Italy: Trading ceases at 17:30 London time on the business day immediately
preceding the third Friday of the delivery month

In the event that the Last Trading Day is not a business day, the Last Trading
Day shall normally be the preceding full business day

Cash settlement based on the EDSP

Belgium, France, Germany, Netherlands, Spain, Sweden, Switzerland:
The settlement day is the first business day after the Last Trading Day
Italy: The settlement day is two business days after the Last Trading Day

08:00 - 17:30 London time
London
LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Asset allocation, block trading, basis trading, Bclear

Belgium: Official closing price on Euronext Brussels

France: Official closing price on Euronext Paris

Germany: Official closing price on Deutsche Borse

Italy: Opening auction price on Borsa ltaliana on third Friday

of the delivery month
Netherlands:  Official closing price on Euronext Amsterdam
Spain: Official closing price on Bolsa de Madrid
Sweden: Official closing price on Stockholmsborsen
Switzerland:  Official closing price on SIX Swiss Exchange

New delivery months are available for trading on the first trading day after
the expiry of a maturity

NYSE Liffe Clearing

! Due to corporate action contract adjustments some USF contracts may have a non-standard contract size.
For more information please refer to www.nyx.com/usf

This product may not be offered and sold to US persons
For USF Quote Vendor Codes, please go to www.nyx.com/usfcodes
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EXCHANGE
CONTRACT CODE

CONTRACT SIZE/
UNIT OF TRADING

DELIVERY MONTHS

PRICING UNIT/
QUOTATION

MINIMUM PRICE
MOVEMENT
(TICK SIZE AND VALUE)

LAST TRADING DAY

SETTLEMENT

TRADING HOURS
NYSE LIFFE MARKET
TRADING PLATFORM
ALGORITHM

WHOLESALE SERVICES

EXCHANGE DELIVERY
SETTLEMENT PRICE
(EDSP)

INTRODUCTION OF A

NEW DELIVERY MONTH

CLEARING

STOCK FUTURES (PHYSICAL DELIVERY) ON CONTINENTAL EUROPEAN SHARES

Please refer to www.nyx.com/usf for a full list of exchange contract codes

One future normally equals rights over 100 underlying shares!

1, 2, 3 monthly and 6 quarterly (of the March, June, September,
December cycle)

Euros per share
Denmark: DKK per share
Norway: NOK per share

€0.001/€0.1
Denmark: DKK 0.1/DKK 10
Norway: NOK 0.1/ NOK 10

Denmark: Trading ceases at 16:00 London time on the third Friday of the
delivery month

Finland: Trading ceases at 16:30 London time on the third Friday of the
delivery month

Norway: Trading ceases at 15:30 London time on the third Thursday of
the delivery month

In the event that the Last Trading Day is not a business day, the Last
Trading Day shall normally be the preceding full business day

Physical delivery of 100 shares (or other such number of shares as
determined by the terms of the contract)

Denmark, Finland, Norway: The settlement day is the fourth business day
after the Last Trading Day

08:00 - 17:30 London time

London

LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Asset allocation, block trading, basis trading, Bclear

Denmark: Official closing price on the Copenhagen Stock Exchange.
Finland: Official closing price on the Helsinki Stock Exchange.
Norway: Official closing price on the Oslo Stock Exchange

New delivery months are available for trading on the first trading day after
the expiry of a maturity

NYSE Liffe Clearing

! Due to corporate action contract adjustments some USF contracts may have a non-standard contract size.
For more information please refer to www.nyx.com/usf

This product may not be offered and sold to US persons
For USF Quote Vendor Codes, please go to www.nyx.com/usfcodes
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STOCK FUTURES (PHYSICAL DELIVERY) ON US SHARES

EXCHANGE .
CONTRACT CODE Please refer to www.nyx.com/usf for a full list of exchange contract codes

CONTRACT SIZE/ ’ :
UNIT OF TRADING One future normally equals rights over 100 underlying shares!

DELIVERY MONTHS 1, 2, 3 monthly and 6 quarterly (of the March, June, September,
December cycle)

PRICING UNIT/
QUOTATION US Dollars per share

MINIMUM PRICE
MOVEMENT $0.001/$0.1
(TICK SIZE AND VALUE)

LAST TRADING DAY Trading ceases at 14:30 London time on the third Friday of the delivery
month. In the event that the third Friday day is not a business day, the

Last Trading Day shall normally be the last business day preceding the
third Friday day

SETTLEMENT Physical delivery of 100 shares (or other such number of shares as
determined by the terms of the contract). The settlement day is the fourth
business day after the Last Trading Day

TRADING HOURS 08:00 - 18:00 London time

NYSE LIFFE MARKET London

TRADING PLATFORM LIFFE CONNECT®

ALGORITHM Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Goeies e s iie s | Asset allocation, block trading, basis trading, Belear

INTRODUCTION OF A New delivery months are available for trading on the first trading day after
LEbpE e e the expiry of a maturity

CLEARING NYSE Liffe Clearing

! Due to corporate action contract adjustments some USF contracts may have a non-standard contract size.
For more information please refer to www.nyx.com/usf

This product may not be offered and sold to US persons
For USF Quote Vendor Codes, please go to www.nyx.com/usfcodes
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EXCHANGE
CONTRACT CODE

CONTRACT SIZE/
UNIT OF TRADING

DELIVERY MONTHS

PRICING UNIT/
QUOTATION

MINIMUM PRICE
MOVEMENT
(TICK SIZE AND VALUE)

LAST TRADING DAY

SETTLEMENT

TRADING HOURS
NYSE LIFFE MARKET
TRADING PLATFORM
ALGORITHM

WHOLESALE SERVICES

EXCHANGE DELIVERY
SETTLEMENT PRICE
(EDSP)

INTRODUCTION OF A
NEW DELIVERY MONTH

CLEARING

PORTUGUESE SINGLE STOCK FUTURES (CASH SETTLEMENT)

Please refer to www.nyx.com/usf for a full list of exchange contract codes

One future normally equals rights over 100 underlying shares

1, 2, 3 monthly and 6 quarterly (of the March, June, September,
December cycle)

Euros per share

€0.001/€0.1

Trading ceases at 16:40 Lisbon time on the third Friday of the delivery
month. In the event that the third Friday is not a business day, the Last
Trading Day shall normally be the last business day preceding the third
Friday

Cash settlement based on the EDSP. The settlement day is the first
business day after the Last Trading Day

08:00 - 16:40 Lisbon time

Lisbon

LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

Block trading, basis trading, Bclear (London market contract cleared via
NYSE Liffe clearing under separate Exchange contract code)

The cash market closing price of the underlying stock (16:40 Lisbon
time) on the Last Trading Day

New delivery months are available for trading on the first trading day after
the expiry of a maturity

LCH.Clearnet S.A.

This product may not be offered and sold to US persons
For stock future Quote Vendor Codes, please go to www.nyx.com/usfcodes




EXCHANGE
CONTRACT CODE

CONTRACT SIZE/
UNIT OF TRADING

EXPIRY MONTHS

PRICING UNIT/
QUOTATION

MINIMUM PRICE
MOVEMENT
(TICK SIZE AND VALUE)

EXERCISE

LAST TRADING DAY

SETTLEMENT

TRADING HOURS
NYSE LIFFE MARKET
TRADING PLATFORM
ALGORITHM

INTRODUCTION OF A
NEW EXPIRY MONTH

OPTION PREMIUM
CLEARING
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CAC 40° MASTER UNIT OPTION AND DJ EURO STOXX 50SM MASTER UNIT OPTION

CAC (CAC 40 Master Unit Option)
MSE (Dow Jones EuroStoxxSM 50 Master Unit Option)

An ETF option contract normally equals rights over 100 underlying shares

1, 2, 3 monthly and 6, 9 quarterly (of the March, June, September,
December cycle)

Euros per share

€0.01/€1

Exercise until 18:45 Paris time on any business day, extended to 19:45
Paris time on the Last Trading Day!

Trading ceases at 17:30 Paris time on the third Friday of the expiry
month. In the event that the third Friday is not a business day, the
Last Trading Day shall normally be the last business day preceding
the third Friday

Physical delivery of 100 shares. The settlement day is three business
days after the exercise day

09:05 - 17:35 Paris time

Paris

LIFFE CONNECT®

Central order book applies a price-time trading algorithm with priority
given to the first order at the best price

New expiry months are available for trading on the first trading day after
the expiry of a maturity

Payable in full by the buyer on the business day following a transaction

LCH.Clearnet S.A.

1. On the Last Trading Day, in-the-money options are automatically exercised, unless contrary instructions are
received from the client/member

This product may not be offered and sold to US persons
For tracker option Quote Vendor Codes, please go to www.nyx.com/trackeroptionscodes
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For further information please contact:

EUROPE

COUNTRY CONTACT NUMBER CONTACT EMAIL
Belgium +32 (0)2 509 9814 brusselssales@liffe.com
France +33(0)1 49 27 1630 parissales@liffe.com
Germany +49 (0)69 7593 7156 frankfurtsales@liffe.com
The Netherlands +31 (0)20 550 5315 amsterdamsales@liffe.com
Portugal +351 21 790 0055 lisbonsales@liffe.com

United Kingdom

+44 (0)20 7379 2184

londonsales@liffe.com

All other European countries

+44 (0)20 7379 2392

internationalsales@liffe.com

USA

CITY CONTACT NUMBER CONTACT EMAIL

New York +1 212 482 3000 usoffice@liffe.com
Chicago +1 312 442 7730 usoffice@liffe.com

ASIA PACIFIC

REGION CONTACT NUMBER CONTACT EMAIL
Singapore +65 6501 4115/4118 singaporesales@liffe.com
Tokyo +81 (0)3 5521 6997 tokyo@liffe.com

www.nyx.com/liffe
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