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Dividend Index.

FTSE 100 Dividend Index Futures

The FTSE 100 Dividend Index measures the cumulative value of ordinary cash dividends*
declared by the index constituents of the FTSE 100 Index, calculated on the ex dividend
(xd) date and expressed in terms of index points.

The FTSE 100 Dividend Index runs for a one-year period from the trading day following
the third Friday in December to the following third Friday in December.

Futures on the FTSE 100 Dividend Index enable investors to take a view on the value
of the FTSE Dividend Index on expiry date.

The FTSE 100 Dividend Index Futures contracts are available on the London market,
on both the LIFFE CONNECT® Central Order Book and Bclear, NYSE Liffe’s service
for processing and clearing OTC derivatives contracts.

Summary Contract Specifications

CONTRACT
UNDERLYING INDEX
CONTRACT CODE
UNIT OF TRADING
DELIVERY MONTHS
QUOTATION

TRADING TICK SIZE
CURRENCY

TRADING TICK VALUE

EXCHANGE DELIVERY SETTLEMENT
PRICE (EDSP)  TICK SIZE

LAST TRADING DAY (LTD)

EDSP

SETTLEMENT AND
SETTLEMENT DAY

TRADING HOURS

TIME TRADING CEASES ON LTD
NYSE LIFFE MARKET
PLATFORM

CLEARING

REUTERS CODES

BLOOMBERG TICKER

FTSE 100 Dividend Index Future

FTSE 100 Dividend

XZ

Contract valued at £10 per index point

December, up to seven years

Index points

0.1

Sterling (£)

£1.00

0.01

Business day immediately preceding the third Friday in the
delivery month

The Index figure on the third Friday of the delivery month,
rounded to two decimal places. The contracts will be
cash-settled based on the EDSP

Cash settlement based on the EDSP on the market day
following the day on which the EDSP is published

08:00 — 16:30 hours (London time) on LIFFE CONNECT®
08:00 — 17:00 hours (London time) on Bclear

16:30 hours (London time)

London

LIFFE CONNECT® and Bclear

NYSE Liffe Clearing

Underlying: .FTF1DIVS Future: 0#LXZ

Underlying: Future:
F1DV Equity UKDA<INDEX>CT<GO>

* Referred to as ‘ordinary gross cash dividends’ on a previous version of this document and changed in accordance with the clarification made by FTSE
International Ltd.
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Contact information

For further information contact:

LONDON DERIVATIVES MARKET TRADING FEE

FTSE 100 Dividend Index Futures £0.20

NYSE Liffe - Equity Derivatives

Bclear London
+44 (0)20 7379 2200

PER LOT EXCHANGE CASH ey
EXCHANGE AND Eﬁﬁﬂgﬂgﬁ;fE FEE NON- CLEARING FEE  SETTLEMENT equities@liffe.com

LEARING FEE PUBLISHED FEE .
© & 2 Sl London Central Order Book contract details
FTSE 100 _ o

Dividend Index £0.25 £0.30 £0.03 £0.20 www.nyx.com/indexderivatives

Futures

Bclear contract details

Minimum Volume Requirements on Bclear www.nyx.com/bclear-equities

Clearing Fees

NYSE Liffe Clearing
FTSE 100 Dividend Index Futures 500 www.nyx.com/nyseliffeclearing

About the FTSE 100 Dividend Index
The FTSE 100 Dividend Index has been designed for NYSE Liffe by FTSE International Ltd.

The Index is based on the ordinary cash dividends of the companies comprising the
FTSE 100 Index.

The Index is calculated in accordance with the Industry Classification Benchmark (ICB),
a global standard developed in partnership with Dow Jones Indexes.

The Index is managed according to a transparent and public set of index rules, and overseen
by an independent committee of leading market professionals. The committee ensures

that the rules are correctly applied and adhered to. Regular index reviews are conducted to
ensure that a continuous and accurate representation of the market is maintained.

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. 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. Potential users of NYSE Liffe contracts should familiarise themselves with the full contract specification of the product concerned and any associated information which, in the case of FTSE 100
Index Dividend Futures, includes the relevant Index compilation and calculation procedures.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.“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. The FTSE 100 Dividend
Index is the proprietary interest of FTSE and has 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. NYSE Euronext and NYSE Liffe are service 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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