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Subpart:

Contract Specifications for Futures Contracts on Shares

The following subpart contains the contract form for Futures Contracts on Shares (“Shares-Futures
Contracts”).

Term

For Shares-Futures contracts, terms are available until the final settlement day (number 1.6.4 paragraph 2)
of the respective next £2-13 months and the next two succeeding annual final settlement days (December).

Last Trading Day, Final Settlement Day, Close of Trading
(1) The last trading day of Shares-Futures contracts is the final settlement day.

(2) The final settlement day of Shares-Futures contracts is the third Friday (ltalian Shares-Futures: the day
before the third Friday) of the respective expiry month, provided that this day is an Exchange Day;
otherwise it is the previous Exchange day.

(3) The trading times and the close of trading on the last trading day of the Shares-Futures contracts are
available in Annex C.
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Annex A in relation to subsection 1.6 of the contract specifications:

[....]
Futures on other Dow Jones STOXX 600® Index Product- Country Contract Minimum Price Currency
components ID Code Size Change**
[.--]
BAE Systems PLC BAFF GB 1000 0.01 | GBP
Banco Popolare Scarl B8ZF IT 100 0.02005 | EUR
Bankinter SA BAKF ES 100 0.01 | EUR
BG Group PLC BGFF GB 1000 0.01 | GBP
Boehler-Uddeholm AG BUDF AT 100 0.01 | EUR
British American Tobacco PLC BATF GB 1000 0.01 | GBP
British Land Co PLC BLNF GB 1000 0.01 | GBP
British Sky Broadcasting Group PLC BSYF GB 1000 0.01 | GBP
Cadbury Schweppes PLC CBRF GB 1000 0.01 | GBP
Centrica PLC CNAF GB 1000 0.01 | GBP
Compass Group PLC CPGF GB 1000 0.01 | GBP
Experian Group Ltd EXPE GB 1000 0.01 | GBP
Imperial Chemical Industries PLC ICIF GB 1000 0.01 | GBP
Imperial Tobacco Group PLC IMTFE GB 1000 0.01 | GBP
International Power PLC IPRF GB 1000 0.01 | GBP
J Sainsbury PLC SBRF GB 1000 0.01 | GBP
Land Securities Group PLC LANF GB 1000 0.01 | GBP
Legal & General Group PLC LGEF GB 1000 0.01 | GBP
Marks & Spencer Group PLC MKSF GB 1000 0.01 | GBP
National Grid PLC NGFF GB 1000 0.01 | GBP
OC Oerlikon Corp AG OERF CH 10 0.01 | CHF
Old Mutual PLC OMLF GB 1000 0.01 | GBP
Pearson PLC PSOF GB 1000 0.01 | GBP
Petroplus Holdings AG PPHF CH 100 0.01 | CHF
Prudential PLC PRUF GB 1000 0.01 | GBP
Reckitt Benckiser PLC RBFF GB 1000 0.01 | GBP
Reed Elsevier PLC RELF GB 1000 0.01 | GBP
Reuters Group PLC RTRF GB 1000 0.01 | GBP
Rolls-Royce Group PLC RRFF GB 1000 0.01 | GBP
SABMiiller PLC SABF GB 1000 0.01 | GBP
Scottish & Southern Energy PLC SSEF GB 1000 0.01 | GBP
Shire PLC SHPE GB 1000 0.01 | GBP
Smith & Nephew PLC SNFF GB 1000 0.01 | GBP
Standard Chartered PLC STAF GB 1000 0.01 | GBP
Standard Life PLC SLFF GB 1000 0.01 | GBP
Unilever PLC ULVF GB 1000 0.01 | GBP
United Utilities PLC UUFF GB 1000 0.01 | GBP
WM Morrison Supermarkets PLC MRWEF GB 1000 0.01 | GBP
Wolseley PLC WOSF GB 1000 0.01 | GBP
WPP Group PLC WPPF GB 1000 0.01 | GBP
[.--]




