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Last Revision Date: 30 January 2009 
 

LIST OF CONTRACT DETAILS IN RESPECT OF 
EXCHANGE CONTRACT NO. 56 

 
UNIVERSAL STOCK FUTURES CONTRACT 

 
(CASH SETTLEMENT) 

 
Relevant Stock Exchange: Euronext Paris 

 
Company Accor SA Air Liquide SA Alcatel-Lucent ArcelorMittal 

Shares €3 €5.50 €2 NPV 

ISIN Code FR0000120404 FR0000120073 FR0000130007 LU0323134006 
 

TRS Code AC AI CGE LOR 

Relevant Stock 
Exchange 

Euronext Paris Euronext Paris Euronext Paris Euronext Paris 

Underlying 
Currency 

€ € € € 

Relevant 
Currency 

€ € € € 

Minimum Price 
Fluctuation 

€ 0.001 € 0.001 € 0.001 € 0.001 

Minimum 
EDSP Price 
Increment 

€ 0.0001 € 0.0001 € 0.0001 € 0.0001 

Lot size 
(number of 
shares) 

100 100 100 100 

Last Trading 
Day (“LTD”) 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 
Last Trading 
Day: time 
trading ceases 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

Reference Day LTD LTD LTD LTD 

Relevant 
Reference Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Conversion 
Rate 

n/a n/a n/a n/a 

Settlement Day Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 
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Relevant Stock Exchange:  Euronext Paris 

 
Company Axa SA BNP Paribas 

SA 

Shares €2.29 €2 

ISIN Code FR0000120628 FR0000131104 

TRS Code AXA BNP 

Relevant Stock 
Exchange 

Euronext Paris Euronext Paris 

Underlying 
Currency 

€ € 

Relevant 
Currency 

€ € 

Minimum Price 
Fluctuation 

€ 0.001 € 0.001 

Minimum 
EDSP Price 
Increment 

€ 0.0001 € 0.0001 

Lot size 
(number of 
shares) 

100 100 

Last Trading 
Day (“LTD”) 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 
Last Trading 
Day: time 
trading ceases 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

Reference Day LTD LTD 

Relevant 
Reference Price

Official Closing 
Price 

Official Closing 
Price 

Conversion 
Rate 

n/a n/a 

Settlement Day Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 
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Relevant Stock Exchange: Euronext Paris 
 

Company Bouygues SA 
 

Carrefour SA Compagnie de 
Saint Gobain 

Credit Agricole 
SA 

Shares €1 €2.5 €4 €3 

ISIN Code FR0000120503 
 

FR0000120172 FR0000125007 
 

FR0000045072 
 

TRS Code EN 
 

CA SGO ACA 

Relevant Stock 
Exchange 

Euronext Paris Euronext Paris Euronext Paris Euronext Paris 

Underlying 
Currency 

€ € € € 

Relevant 
Currency 

€ € € € 

Minimum Price 
Fluctuation 

€ 0.001 € 0.001 € 0.001 € 0.001 

Minimum 
EDSP Price 
Increment 

€ 0.0001 € 0.0001 € 0.0001 € 0.0001 

Lot size 
(number of 
shares) 

100 100 100 100 

Last Trading 
Day (“LTD”) 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 
Last Trading 
Day: time 
trading ceases 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

Reference Day LTD LTD LTD LTD 

Relevant 
Reference Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Conversion 
Rate 

n/a n/a n/a n/a 

Settlement Day Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 
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Relevant Stock Exchange: Euronext Paris 
 

Company European 
Aeronautic 
Defence and 

Space 
Company 

 

Electricite de 
France 

France 
Telecom SA 

Groupe Danone 
SA 

Shares €1 €0.5 €4 €0.25 

ISIN Code NL0000235190 
 

FR0010242511 FR0000133308 FR0000120644 

TRS Code EDA 
 

EDF FTE BN 

Relevant Stock 
Exchange 

Euronext Paris Euronext Paris Euronext Paris Euronext Paris 

Underlying 
Currency 

€ € € € 

Relevant 
Currency 

€ € € € 

Minimum Price 
Fluctuation 

€ 0.001 € 0.001 € 0.001 € 0.001 

Minimum 
EDSP Price 
Increment 

€ 0.0001 € 0.0001 € 0.0001 € 0.0001 

Lot size 
(number of 
shares) 

100 100 100 100 

Last Trading 
Day (“LTD”) 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 
Last Trading 
Day: time 
trading ceases 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

Reference Day LTD LTD LTD LTD 

Relevant 
Reference Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Conversion 
Rate 

n/a n/a n/a n/a 

Settlement Day Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 
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Relevant Stock Exchange: Euronext Paris 
 

Company Lafarge SA L’Oréal SA Lagardere SCA LVMH Moet 
Hennessy Louis 

Vuitton SA 
Shares €4 €0.2 €6.1 €0.3 

ISIN Code FR0000120537 
 

FR0000120321 FR0000130213 FR0000121014 

TRS Code LG OR MMB MC 

Relevant Stock 
Exchange 

Euronext Paris Euronext Paris Euronext Paris Euronext Paris 

Underlying 
Currency 

€ € € € 

Relevant 
Currency 

€ € € € 

Minimum 
Price 
Fluctuation 

€ 0.001 € 0.001 € 0.001 € 0.001 

Minimum 
EDSP Price 
Increment 

€ 0.0001 € 0.0001 € 0.0001 € 0.0001 

Lot size 
(number of 
shares) 

100 100 100 100 

Last Trading 
Day (“LTD”) 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 
Last Trading 
Day: time 
trading ceases 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

Reference Day LTD LTD LTD LTD 

Relevant 
Reference 
Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Conversion 
Rate 

n/a n/a n/a n/a 

Settlement Day Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 
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Relevant Stock Exchange: Euronext Paris 
 

Company Pernod Ricard 
SA 

Peugeot SA Pinault-
Printemps-
Redoute SA 

Renault SA 

Shares N/A €1 €4 €3.81 

ISIN Code FR0000120693 FR0000121501 FR0000121485 FR0000131906 

TRS Code RI UG PP RNO 

Relevant Stock 
Exchange 

Euronext Paris Euronext Paris Euronext Paris Euronext Paris 

Underlying 
Currency 

€ € € € 

Relevant 
Currency 

€ € € € 

Minimum 
Price 
Fluctuation 

€ 0.001 € 0.001 € 0.001 € 0.001 

Minimum 
EDSP Price 
Increment 

€ 0.0001 € 0.0001 € 0.0001 € 0.0001 

Lot size 
(number of 
shares) 

100 100 100 100 

Last Trading 
Day (“LTD”) 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 
Last Trading 
Day: time 
trading ceases 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

Reference Day LTD LTD LTD LTD 

Relevant 
Reference 
Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Conversion 
Rate 

n/a n/a n/a n/a 

Settlement 
Day 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 
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Relevant Stock Exchange: Euronext Paris 
 

Company Sanofi-Aventis SA Schneider Electric 
SA 

Société Générale 
SA 

Societe Television 
Francaise (T.F.1) 

Shares €2 €8 €1.25 €0.2 

ISIN Code FR0000120578 FR0000121972 FR0000130809 FR0000054900 

TRS Code SSL SU GLE TFI 

Relevant Stock 
Exchange 

Euronext Paris Euronext Paris Euronext Paris Euronext Paris 

Underlying 
Currency 

€ € € € 

Relevant 
Currency 

€ € € € 

Minimum 
Price 
Fluctuation 

€ 0.001 € 0.001 € 0.001 € 0.001 

Minimum 
EDSP Price 
Increment 

€ 0.0001 € 0.0001 € 0.0001 € 0.0001 

Lot size 
(number of 
shares) 

100 100 100 100 

Last Trading 
Day (“LTD”) 

Third Friday of the 
delivery month 

Third Friday of the 
delivery month 

Third Friday of the 
delivery month 

Third Friday of the 
delivery month 

Last Trading 
Day: time 
trading ceases 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

Reference Day LTD LTD LTD LTD 

Relevant 
Reference 
Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Conversion 
Rate 

n/a n/a n/a n/a 

Settlement Day Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 
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Relevant Stock Exchange: Euronext Paris 
 

Company Sodexho Alliance 
SA 

 

Total SA Vivendi SA 

Shares €4 €2.5 €5.5 

ISIN Code FR0000121220 
 

FR0000120271 FR0000127771 

TRS Code SWA 
 

TZT VIV 

Relevant Stock 
Exchange 

Euronext Paris Euronext Paris Euronext Paris 

Underlying 
Currency 

€ € € 

Relevant 
Currency 

€ € € 

Minimum Price 
Fluctuation 

€ 0.001 € 0.001 € 0.001 

Minimum 
EDSP Price 
Increment 

€ 0.0001 € 0.0001 € 0.0001 

Lot size 
(number of 
shares) 

100 100 100 

Last Trading 
Day (“LTD”) 

Third Friday of the 
delivery month 

Third Friday of the 
delivery month 

Third Friday of the 
delivery month 

Last Trading 
Day: time 
trading ceases 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

Reference Day LTD LTD LTD 

Relevant 
Reference Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Conversion 
Rate 

n/a n/a n/a 

Settlement Day Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 
 
 


