Contract Name:

ISM MANUFACTURING PMI INDEX

U.S. INTERNATIONAL TRADE BALANCE

RETAIL SALES EXCEPT AUTOS

The change in the Institute for Supply
Management Purchasing Manager Index, an
index constructed by surveying more than 400
purchasing agents on recent trends in their
orders, production, employment, delivery
speeds, inventories and prices for products

Monthly estimate of the balance of payments on
U.S. International trade in goods and services,
expressed in billions of current U.S. Dollars, for
the calendar month which is two months prior to
the month in which such estimate is sheduled byj
the U.S. Department of Commerce to be

The monthly percentage in retail sales not
counting automobiles, as published by the
U.S. Department of Commerce. Measures
the dollar amount of spending at retail and
food service establishments, adjusted for

Description: purchased. released. normal seasonal variations.
Implementation Date: Monday, October 3, 2005 Thursday, October 13, 2005 Friday, October 14, 2005
Event Frequency: Monthly Monthly Monthly

Auction Frequency and Times

Once per event - 7:00 a.m. - 8:00 a.m. Central
Time on the day of the event

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

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

Ticker Symbols:

Option: ISM Underlying Index:
To Be Determined

Option: ITB Underlying Index:
To Be Determined

Option: RSX Underlying Index:
To Be Determined

Settlement Currency:

U.S. Dollars

U. S. Dollars

U. S. Dollars

Typical Exercise Price Increment:

0.1

0.1

0.1

Sample Exercise Prices:

55.0, 55.5, 56.0,...59.5, 60.0

-65, -64,...-52, -51

1.0,1.1,1.2,...2.5,2.6

BOOK INSTRUMENT INFORMATION

Clearing Product Codes:

ISM for contract size = 10,000; ISN for contract
size=1

ITB for contract size = 10,000; ITC for contract
size=1

RSX for contract size = 10,000; RSY for
contract size = 1

Minimum Price Interval:

0.00001 (Decimal locator = 5)

0.0001 (Decimal locator = 4)

0.000001 (Decimal locator = 6)

Value Per Tick:

$0.10 for ISM, $0.00001 for ISN

$1.00 for ITB, $0.0001 for ITC

$0.01 for RSX, $0.000001 for RSY

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

0

100

10

Price Conventions:

Please see sheet 2 of the workbook.

Please see sheet 2 of the workbook.

Please see sheet 2 of the workbook.




