Appendix A

BROAD — BASED SECURITY INDEXES

CBOE FUTURES EXCHANGE

Mini-Russell 2000 Index (RT)
Russell 1000 Index (RN)
Mini-Russell 1000 Index (RX)

DJIA Volatility Index (DV)

S&P 500 Three-Month Variance (VT)
CBOE China Index (CX) (F)

CBOE Pharmaceuticals Index (PGF)
CBOE Telecom Index (PQ)

CBOE Volatility Index (VX)

CHICAGO BOARD OF TRADE

Dow Jones Industrial Index
Mini Dow Jones Industrial Index

CHICAGO MERCANTILE EXCHANGE

Nikkei 225(3) (F)

Nikkei 225(Yen) (F)
S&P 500 Index

E-mini S&P 500

S&P Financial Sector
S&P Technology- Telecomm Sector
S&P Smallcap 600

S&P Midcap 400 Index
E-mini S&P Midcap 400
S&P Barra Growth Index
S&P Barra Value Index
Russell 2000

E-mini Russell 2000
E-mini Russell 1000
Nasdaqg 100

E-mini Nasdaq 100
E-mini Nasdaq Composite
Long-Short TRAKRS
Long-Short TRAKRS I
LMC TRAKRS
TRAKRS Select 50

F = Foreign
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EUREX US

Russell 2000
Russell 1000

KANSAS CITY BOARD OF TRADE

Value Line Index

NEW YORK BOARD OF TRADE

Revised NYSE Composite Index
Russell 1000

Russell 1000 Growth Index
Russell 1000 Value Index
Russell 2000 Index

FOREIGN NO- ACTION INDEXES

AE -- The Amsterdam Exchanges (formed by the merger of the Financiele Termijnmarkt
Amsterdam and the European Options Exchange):

e Eurotop 100 Index futures contractt
ASXF -- ASX Futures Exchange:

e S&P/ASX 50 futures contract
e S&P/ASX 200 futures contract

EDX -- EDX London Exchange (formerly traded on OM London Exchange, Ltd.):

e OMX Stock Index Standardized futures contractt
¢ OMX Stock Index Flexible futures contractt

EUREX -- Eurex Deutschland (formerly DTB, Deutsche Terminbdrse):

o Dow Jones Global Titans 50 futures contract

e Dow Jones STOXX 600 Banking Sector Index futures contract

e Dow Jones EURO STOXX Banking Sector Index futures contract
e Dow Jones STOXX 50 Index futures contractt



Appendix A

o Dow Jones EURO STOXX 50 Index futures contractt
o Deutsche Aktienindex (DAX) Stock Index futures contract?

EURONEXT -- Euronext Amsterdam, N.V.:

e AEX Index futures contract
e Light AEX Index futures contract

HKFE -- Hong Kong Futures Exchange:

e Hang Seng Index futures contractt
o HKFE Taiwan Index futures contractt

INTEX -- International Futures Exchange (Bermuda) Ltd.:
« Financial News Composite Index futures contractt
IDEM -- Italian Stock Exchange (Mercato Italiano dei Derivati):

e MIB 30 Index futures contractt

e MiniFIB futures contract

e S&P/MIB Index futures contract

e Mini S&P/MIB Index futures contract

JSE -- JSE Securities Exchange South Africa:
e FTSE/JSE 40 Top companies Index futures contract
LIFFE -- London International Financial Futures and Options Exchange:

e Morgan Stanley Capital International Pan-Euro Index futures contractt
e Morgan Stanley Capital International Euro Index futures contract?
e FTSEurofirst 80 Index Futures Contract

e FTSEurofirst 100 Index Futures Contract

e FTSE International Eurobloc 100 Index futures contractt

e FTSE International Eurotop 300 Index futures contractt

e FTSE International Eurotop 300 (ex. UK) Index futures contractt
e FTSE International Eurotop 100 Index futures contractt

o Financial Times-Stock Exchange 100 Index futures contractt

o Financial Times Mid-250 Index futures contract (FTSE Mid-Cap)*
e Mini FTSE 100 Index futures contract
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MEFF RV (Meff Renta Variable) -- Meff Sociedad Holding Rectora de Productos
Financieros Derivados, S.A. (Spain):

o |IBEX-35 Stock Index futures contractt
e S&P Euro Index futures contract
e S&P Europe 350 Index futures contract

ME -- Montreal Stock Exchange:
e S&P/TSE 60 Stock Index futures contract?
MONEP -- Marché des Options Négociables de Paris:

e CAC 40 Index futures contractt
e Dow Jones STOXX 50 Index futures contactt
e Dow Jones EURO STOXX 50 Index futures contractt

NSE --The National Stock Exchange of India, Limited:
e S&P CNX Nifty Index futures contract

OM London Exchange Ltd. (formerly OMLX, London Securities and Derivatives
Exchange, Ltd.):

e« OMX Stock Index Standardized futures contractt
o OMX Stock Index Flexible futures contract?

e OMXCAP Index Standardized futures contractt
e OMXCAP Index Flexible futures contractt

OM -- OM Stockholm Exchange AB:

¢ OMX Stock Index Standardized futures contractt
e OMXCAP Index Standardized futures contractt

OSE -- Osaka Securities Exchange

e FTSE Japan Index futures contract

MSCI Japan Index futures contract

Nikkei Stock Index 300 futures contract (Nikkei 300)7
Nikkei Stock Average Index futures contract (Nikkei 225)t
Russell/Nomura Prime Index futures contract
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SGX-DT -- Singapore Exchange Derivatives Trading, Limited (formerly SIMEX, the
Singapore International Monetary Exchange):

e SGX MSCI Japan Index futures contract

e Morgan Stanley Capital International Singapore Free Stock Index futures contractt
e Morgan Stanley Capital International Hong Kong Stock Index futures contractt

e Morgan Stanley Capital International Taiwan Stock Index futures contractt

o Nikkei Stock Average futures contractt

e Nikkei Stock Index 300 futures contract (Nikkei 300)t

e S&P CNX Nifty Index futures contract

SFE -- Sydney Futures Exchange Ltd.:

o All Ordinaries Share Price Index futures contractt
o S&P/Australian Stock Exchange 200 Index futures contract?

TAIFEX -- Taiwan Futures Exchange:

e Taiwan Stock Exchange Capitalization Weighted Stock Index futures contract

e Taiwan Stock Exchange Electronic Sector Index futures contract*

e Taiwan Stock Exchange Finance Sector Index futures contract*

e Mini Taiwan Stock Exchange Capitalization Weighted Stock Index futures contract

TSE -- Tokyo Stock Exchange:

o Tokyo Stock Price Index futures contract (TOPIX)t
e S&P/Topix 150 Index futures contract

TFE -- Toronto Futures Exchange:

e Toronto Stock Exchange (TSE) 300 Composite Index futures contractt
TSE 100 Index futures contractt

TSE 300 Spot Indext

TSE 35 Index futures contractt

TSE 35 Spot Indext

PENDING APPROVAL.:
Foreign Stock Index Futures Contracts Pending No-Action

BSE - The Bombay Stock Exchange (The Stock Exchange, Mumbai):

o« BSE Sensitive Index of 30 Stocks futures contract
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Eurex -- Eurex Deutschland
e Dow Jones Italy Titans 30 futures contract
HKFE -- Hong Kong Futures Exchange*

e Hang Seng China Enterprises Index futures contract

* NOTE: The Commodity Futures Modernization Act of 2000 (CFMA), which was enacted on December
21, 2000, establishes a framework for the regulation of the offer and sale in the United States of
futures contracts on security indexes. Among other things, the CFMA permits the continued offer and
sale in the United States until at least June 21, 2002 of broad-based security index futures contracts
traded on foreign futures and options exchanges that were authorized before the CFMA was enacted.
These futures contracts, which received no-action relief from the Commission or its staff prior to
December 21, 2000, are denoted with a (“t”) on the approved list that appears below. All other
futures contracts on the approved list below were authorized by no-action relief granted by
Commission staff after December 21, 2000.

(Items Updated in this Edition Are Denoted with an Asterisk *)

Updated June 3, 2005



