Contract Name:

NON-FARM PAYROLLS

U.S. GROSS DOMESTIC PRODUCT

EUROZONE HICP INFLATION INDEX

U.S. INITIAL JOBLESS CLAIMS

Description:

The change in Non-Farm Payrolls as
determined and published by the U.S.
Department of Labor, Bureau of Labor
Statistics, estimating the monthly change in
the total number of employees on non-
agricultural payrolls.

Quarterly estimate of Real U.S. Gross Domestic
Product expressed as a seasonally adjusted annual
rate, for the calendar quarter ending in the month
immediately preceding the release date, published
by the U.S. Department of Commerce.

The monthly level of the Eurozone
Harmonized Index of Consumer Prices Ex-
Tobacco, as published by Eurostat. A
measure of inflation designed for
international comparison as required by
the treaty establishing the European
Monetary Union.

The seasonally adjusted, initial Unemployment

Insurance weekly claims over the week that
ends on the Saturday immediately preceding
the expiration date as published by the U.S.

Department of Labor. A composite of the initial

filings for state unemployment benefits,
adjusted to reflect seasonal hiring patterns.

Implementation Date:

Tuesday, October 4, 2005

Friday, October 28, 2005

Wednesday, October 19, 2005

Thursday, September 29, 2005

Event Frequency:

Monthly

Quarterly

Monthly

Weekly

Auction Frequency and

Four times per event: 6:30 a.m. - 7:15 a.m.
Central Time on each of the two days prior
to the event; 2:00 p.m. - 3:00 p.m. Central

Time on the day prior to the event; and 6:00
a.m. - 7:00 a.m. Central Time on the day of

Three times per event - 2 months before, 1 month
before, and on the event day at 6:00 - 7:00 a.m.

Twice per event - 2 months before and 1
month before, at 9:00 - 10:00 a.m. Central

Weekly on Thursdays - Once per event - 6:00
a.m. - 7:00 a.m. Central Time on the day of the

Times the event. Central Time Time event.
Option: NFP Option: GDP Underlying Option: HI1 and HI2 Underlying | Option: 131 through 135 Underlying Index:
Ticker Symbols: Underlying Index: To be determined. Index: To Be Determined Index: To Be Determined To Be Determined
Settlement Currency: U.S. Dollars U. S. Dollars Euro Currency U. S. Dollars
Typical Exercise Price
Increment: 25 0.1 0.1 1

Sample Exercise Prices:

-100, -75, -50,...175, 200

2.0,2.2,2.4,..4.8,5.0

116.5, 116.6,...117.4, 117.5

295, 300, 305,...340, 345

BOOK INSTRUMENT INFORMATION

Clearing Product Codes:

NFP for contract size = 10,000; NFQ for
contract size =1

GDP for contract size = 10,000; GDQ for contract
size=1

Hiland HI2 for contract size = 10,000;
HJ1 and HJ2 for contract size = 1

131 through 135 for contract size = 10,000; IK1

through IK5 for contract size = 1

Minimum Price Interval:

0.0001 (Decimal locator = 4)

0.0001 (Decimal locator = 4)

0.0001 (Decimal locator = 4)

0.0001 (Decimal locator = 4)

Value Per Tick:

$1.00 for NFP and $0.0001 for NFQ

$1.00 for GDP and $0.0001 for GDQ

$1.00 for HI1 and HI2, $0.0001 for HJ1
and HJ2

$1.00 for 131 through 135, $0.0001 for IK1
through IK5

Strike Offset (Value to be
added to actual strikes
and to underlying prices
to ensure they are
positive)

1,000

10

0

0

Price Conventions:

Please see sheet 2 of the workbook.

Please see sheet 2 of the workbook.

Please see sheet 2 of the workbook.

Please see sheet 2 of the workbook.




