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LIFFE Contracts 
 
(Updates are shown in bold) 
 

Contract Name Contract 
No. 

Issued with 
Notice 

Contract Terms Issue 
Date 

Administrative 
Procedures Issue 

Date 

Delivery/Expiry 
Dates 

Long, Short and Medium Gilt 144 
7 

99 
100 

3213 
 

5 Nov 09 
 

5 Nov 09 

 

 
Dec 09 
Mar 10 
Mar 10 

FTSE 100 Index 29 2932 3 Sep 07 13 Oct 05 Sep 07 

FTSE 100 Dividend Index – RDSA 
Withholding  

98 3473 14 Jul 11 14 Jul 11 Dec 11 to 

Dec 17 

FTSE 100 Declared Dividend Index 98B 3473 14 Jul 11 14 Jul 11 Dec 11 

Japanese Government Bond 32 325 5 Dec 90 13 July 93 June 91 

FTSE 250 Index 40 2932 3 Sep 07 13 Oct 05 Sep 07 

Euroyen (TIBOR) 41 1509 14 Oct 99 14 Oct 99 Dec 99 

Universal Stock Futures (Cash Settlement) 56 2863 22 Mar 07 9 Mar 01 Apr 07 

Universal Stock Futures (Physical Delivery) 58 2863 22 Mar 07 13 Nov 02 Apr 07 

Universal Stock Futures (Cash Settled and 
Physical Delivery 
(Bclear) 
(Based on Company Shares and Depositary 
Receipts) 

66F 3034 16 May 08 4 Dec 07 See contract spec 

One Month Euro Overnight Index Average 
(“EONIA”) Indexed Futures Contract 
 
One Month EONIA 

59 

 

71 

3042 3 Jun 08 3 Jun 08 Aug 08 

EONIA Swap Index Contracts 73 3042 3 Jun 08 3 Jun 08 Jul 08 

Option Contract on FTSE 100 Index 

(European-Style Exercise)  

129E 2932 3 Sep 07 13 Oct 05 Sep 07 
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Contract Name Contract 
No. 

Issued with 
0Notice 

Contract Terms Issue 
Date 

Administrative 
Procedures Issue 

Date 

Delivery/Expiry 
Dates 

Option Contract on Equity Shares 

(Including Company Shares and Exchange 
Traded Fund Shares) 

201 2991 18 Jan 08 18 Jan 08 Feb 08 

FLEX
® 

Option Contract on Equity Shares  
(Including Company Shares and Exchange 
Traded Fund Shares) 
(American-style and European –style 
Exercise) 
Physical Delivery and Cash Settled Contracts 
 

201F 3034 16 May 08 18 Jan 08 N/A 

Option Contract on Equity Shares 
(Denominated in Euro) 

203 2858 6 Nov 98 14 Mar 07  To be determined 

Equity Shares Contract 

(Including Company Shares and Exchange 
Traded Fund Shares) 

211 3034 16 May 08 18 Jan 08 21 May 08 

Equity Index Contracts 

 
FTSE Eurotop 100 
FTSEurofirst 80 
FTSEurofirst 100 
AEX 
BEL 20 
CAC 40 
PSI 20 
  

301 
 
 

45 
60 
61 
62 
63 
64 
65 

 

3121 13 Feb 13 Feb Mar 09 
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Contract Name Contract 
No. 

Issued with  
Notice 

Contract Terms Issue 
Date 

Administrative 
Procedures Issue 

Date 

Delivery/Expiry 
Dates 

Equity Index Contracts (Continued) 
 
MSCI AC (All Country) Far East ex Japan 
MSCI EM (Emerging Markets) Asia 
MSCI BRIC     
MSCI EAFE Index (Europe, Australasia, Far 
East)  
MSCI EM (Emerging Markets) Europe, 
Middle East and Africa  
MSCI Emerging Markets  
MSCI EM (Emerging Markets) 
Latin America   
MSCI Europe      
MSCI KOKUSAI     
MSCI World      
MSCI Brazil      
MSCI Hong Kong     
MSCI Mexico 
MSCI EAFE ex Israel 
MSCI World ex Israel 
MSCI Japan 
MSCI All Country Asia ex Japan  
MSCI Canada  
MSCI Europe ex Switzerland 
MSCI Europe ex UK 
MSCI Pacific ex Japan 
MSCI USA 
MSCI India 
MSCI AC Asia Pacific 
 

301 
 

79 
80 
81 

 
82 

 
83 
84 

 
85 
86 
87 
88 
89 
90 
91 
212 
213 
214 
215 
216 
217 
218 
219 
220 
221 
222 

3121 13 Feb 13 Feb  Mar 09 



     Contracts Index 
     as at 1 August 2011 

 4 

 

Contract Name Contract 
No. 

Issued with  
Notice 

Contract Terms Issue 
Date 

Administrative 
Procedures Issue 

Date 

Delivery/Expiry 
Dates 

European Industry Group Index Contracts 
 
MSCI Europe Automobiles and Components 
MSCI Europe Banks 
MSCI Europe Capital Goods 
MSCI Europe Commercial and Professional 
Services 
MSCI Europe Consumer Durables and 
Apparel 
MSCI Europe Consumer Services 
MSCI Europe Diversified Financials 
MSCI Europe Energy  
MSCI Europe Food Beverage & Tobacco 
MSCI Europe Food and Staples Retailing 
MSCI Europe Health Care Equipment 
Services 
MSCI Europe Household and Personal 
Products 
MSCI Europe Insurance 
MSCI Europe Materials 
MSCI Europe Media 
MSCI Europe Pharmaceuticals, 
Biotechnology and Life Sciences 
MSCI Europe Real Estate 
MSCI Europe Retailing 
MSCI Europe Semiconductors and 
Semiconductor Equipment 
MSCI Europe Software and Services 
MSCI Europe Technology Hardware and 
Equipment  
MSCI Europe Telecommunication Services  
MSCI Europe Transportation 
MSCI Europe Utilities 
 
 

204 
 

601 
602 
603 

 
604 

 
605 
606 
607 
608 
609 
610 

 
611 

 
612 
613 
614 
615 

 
616 
617 
618 

 
619 
620 

 
621 
622 
623 
624 

 

3265 16 Mar 10 16 Mar 10 Apr 10 
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Contract Name Contract 
No. 

Issued with 
Notice 

Contract Terms Issue 
Date 

Administrative 
Procedures Issue 

Date 

Delivery/Expiry 
Dates 

TOPIX Index Contract 305 3340 7 Oct 10 7 Oct 10 Dec 10 

Flexible Option Contracts on Equity Indices 
 
FTSE 100 Index 
FTSE 250 
FTSEurofirst 80 
FTSEurofirst 100 
AEX 
BEL 20 
CAC 40 
PSI 

351F 
 

129F 
140F 
160F 
161F 
162F 
163F 
164F 
165F 

3024 30 Apr 08 30 Apr 08 May 08 

Cocoa Futures 401 3269 26 MAR 10 26 Mar 10 May 10 

Wheat Futures 405 3157 22 May 09 22 May 09 Jul 09 

Robusta Coffee Futures 406 2891 11 Feb 02 18 May 07 Mar 02 

White Sugar Futures 407 3089 11 Nov 08 11 Apr 08 Dec 08 

Raw Sugar Futures
1
  408 2846 15 Feb 07 24 Jan 07 May 07 

Robusta Coffee Futures  409 3269 26 Mar 10 26 Mar 10 Apr 10 

Options on Commodity Contracts 501 3016 8 Apr 08 n/a Mar 07 

Cash Settled Commodity Swap Contracts 
 
Robusta Coffee 
White Sugar 
Cocoa 

410 
 

92 
93 
94 

3127 11 Mar 09 11 Mar 09 Jul 09 
(Coffee + Cocoa) 

Aug 09 
(White Sugar) 

 
1
 This contract is currently suspended. 
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Contract Name Contract 
No. 

Issued with 
Notice 

Contract Terms Issue 
Date 

Administrative 
Procedures Issue 

Date 

Delivery/ 

Expiry Dates 

Cash Settled Commodity Swap Options  
Contracts 
 
Robusta Coffee 
White Sugar 
Cocoa 

502 
 
 

95 
96 
97 

3127 11 Mar 09 11 Mar 09 Jul 09 
(Coffee + Cocoa) 

Aug 09 
(White Sugar) 

Euro Swapnote
® 

Contracts 

 
Two Year Euro Swapnote

®
 

Five Year Euro Swapnote
®
 

Ten Year Euro Swapnote
®
 

701S 
 

706 
704 
705 

 

2011 4 Apr 02 15 Feb 01 Jun 02 

U.S. Dollar Swapnote
® 

Contracts 
 
Two Year U.S. Dollar Swapnote

® 

Five Year U.S. Dollar Swapnote
® 

Ten Year U.S. Dollar Swapnote
® 

 

710 
 

711 
712 
713 

2072 29 Jul 02 1 Jul 02 Sept 02 

STIR Contracts 

 
Three Month Eurodollar 
Three Month Sterling 
Three Month Euro Swiss Franc 
Three Month (EURIBOR) 

801 

 
15 
16 
33 
46 

 

3117 9 Jul 09 3 Dec 98 Apr 04 
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Contract Name Contract 
No. 

Issued with 
Notice 

Contract Terms Issue 
Date 

Contract Details Delivery/ 
Expiry Dates 

Options on STIR, Swapnote
®
 and 

Government Bond Contracts 

 
Three Month Eurodollar 
Three Month Sterling 
Three Month Euro Swiss Franc 
Three Month (EURIBOR) 
Three Month Eurodollar One Year Mid-Curve 
Three Month Sterling One Year Mid-Curve 
Three Month Euro (EURIBOR) One Year 
Mid-Curve 
Three Month Sterling Two year Mid-Curve 
Three Month Euro (EURIBOR) Two Year 
Mid-Curve 
Two Year Euro  Swapnote

®
 

Five Year Euro Swapnote
®
 

Ten Year Euro Swapnote
®
 

Long Gilt 
 

901 

 
 

115 
116 
133 
146 

115m 
116m 

 
146m 
147m 

 
148m 
756 
754 
755 
107 

 

3242 22 Jul 09 15 Jan 10 Jan 10 
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