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LONDON NOTICE No. 3241

ISSUE DATE: 11 January 2010
EFFECTIVE DATE: 12 January 2010

COCOA FUTURES CONTRACT (EXCHANGE CONTRACT NO. 401)

EXTENSION OF GRADING ALLOWANCE PRICE RANGE CATEGORIES

Executive Summary

The Exchange has determined to extend the price range categories in respect of grading allowances
for the Cocoa Futures Contract.

1. General Notice No. 1280, issued on 21 September 1998, advised Members of the Cocoa
Futures Contract grading allowances for slaty beans, defective beans, bean count per 100g,
residue and foreign matter and Standard Deviation of the Bean Count (“SDBC”) for price
range category (scales) A to G, which covered daily settlement prices from £0 to £2,999. As
Members will be aware, at the time of publication of those grading allowances more than ten
years ago, the market price of Cocoa was over fifty per cent lower than it is today.

2. The existing grading allowances already include market prices down to zero and can therefore
accommodate any future reductions in the market price of Cocoa. In order to ensure the
continuing relevance of the grading allowances should market prices rise in the future, the
purpose of this Notice is to inform Members of the introduction of additional grading
allowance scales H to K to cover daily settlement prices from £3,000 to £4,599. An updated
table of grading allowances, which includes allowances in respect of the additional price
range categories, forms the Attachment to this Notice.

For further information in relation to this Notice, Members should contact:

Robin Dand +44 (0)207 379 2130 rdand@nyx.com

Peter Blogg +44 (0)207 379 2407 pblogg@nyx.com

Web site: www.nyx.com/liffe
The Euronext Derivatives Markets comprise the markets for derivatives operated by Euronext Amsterdam, Euronext
Brussels, Euronext Lisbon, Euronext Paris and LIFFE Administration and Management, referred to respectively as the
Amsterdam, Brussels, Lisbon, Paris and London markets. Euronext is part of the NYSE Euronext group.

Euronext N.V. | PO Box 19163 | 1000 GD Amsterdam | The Netherlands




[#2€ "ON 991I0N HODUOT 0] JUSHIYIENY

SIUBMO[[V Surpean)

gol- 0G1- GEL- 0z~ G0L- 06- G/- 09~ G- Qg L1 (614

PGl- OFi- ocl- el 86- 73- 0L- 95~ <F- 82~ Ql- BL

£Fl- 0gi- LEL- 01 - 16- 84- G9- 25- 8g- oz~ Ql- B8i

cel- 4 801~ 86~ 8- ¢l 09- g~ og- ¥Z- 6- L

LEl- OLi- 66~ 088- [ ¥ 99- Gg- - £e- [ 8- 1*13

Qll- 001~ 06- 08- 0.l- 09- QG- Of- 0g- Qe¢- - Si

686~ 06- L 8- oL £9- ¥G- G- age- FRA 8i- - i

28~ 08- el #9- 9G- 8% v [A>y ve- al- g- el

Li- 0/~ £9- ag- B ey Ge- 8¢ Le- ¥l G- 143

99- 09- PG 8- - 9¢- 0¢- ye- gL- el- - Li

GG- 0G- Sy Op- G- Qg- G- 0¢- GlL- 0L- - 0L

Y- Of- 9g- o 74 Y- 0Z- al- 415 8- - 6

gL 0g- LC ¥e- 1Z- 8- GL- cl- 8- Q- " 8

(44 0c- Si- ai- fi- 4% Q- 8- 9- ¥ L- A

LL- 01- 8- 8- 2= o- G- ¥ £ s L~ 9

0 0 0 0 0 0] 0 0 0 0 0 g

0 0 0] 0 6] 0 ] 0 0 0 ] 4

0 G 0 0 0 0 0 0 0 0 0 e

0 0 g 0 0 0 0 0 0 0 0 4

0 0 0 0 0 0 0 0 0 0 0 L

0 0 0 0 0 0 ] 0 0 0 0 0

00Z'¥3 008'c3 00F'£3 000°¢3 009'23 00223 008°L3 00¥'1L3 000°L3 0093 03 mm:mm_ 18Mo7
665'V3 6861v3 66.°c3 6653 666'Z3 £865°73 66123 66,13 B66E°L3 6663 6653 mmcmm_ Jaddn

M f [ H 2 4 3 a 8 =] Y ERL A
obejuasiag

sasuemoly Aeis




S81- 891- 1GL- yel- LLL- 00i- £8- FASH 0s- ge- [A Sl

S91- 051- GEL- ogl- SOL- 06- S/- 09- Gy o€- bi- ¥l

Syl- Zel- Bli- g01- £6- 08- 19~ £5- 09~ Le 0L- €l

gEl- 8L~ 90L- ¥6- 28- 0.1~ G- iy Ge- £c- 8- Zl

0il- 00}- 06- 08- 04- 0g- 0g- O- 0g- 0c- £- Ll

06- 4 175 99- 8G- 0G- - £e- Ge- 4l o- 0l

S 89- 19- G- Ly- 0y £t LT 0Z- el- S- B

§G- 0g- Sy O¥- GE- 0¢- §e- o< Gi- 0l- ¥- 8

Ge- ce- 8¢- 9¢- £e- 0¢- 11- £l 0L- 4" Z- L

QZ- 8- gl- ¥l- 4 0i- 8- 4- S- £- L 9

0 g 0 0 0 0 0 0 0 0 0 g

02 8l 9 ¥i [4" Ol 8 4 ) € l ¥

ge [43 8¢ ge £¢ 14 i £l 913 L [ £

1 143 62 9c £e 0¢ 2} £l 0 L [ Z

5S¢ 4% 62 ge |44 0c L1 el gl L 4 b

Se Ze 62 gc £c 0¢ i el 0l L [4 0

00Z'v3 008'c3 00¥'€3 000°c3 009°23 00Z°Z3 008'L3 00v'13 000°L3 0093 03 abuey 1Mo
66573 661'v3 661°c3 66E°E3 66623 66523 661°Z3 66413 66E'LF 6663 6653 abuey 1addn

A r | H D d 3 a 4) =] v VIS

ETSERIEY
SIOUBMO|Y dAII910Q




G202~ P81- §'G9l- ivl- 58l 01l- Sl6- Sel- GG~ Sge- SEl- 021

S'i6)- wil- 59GL- B6EL- S'lZl- ¥0)- 598~ G'69- 25~ Sye- 14 6Ll

S08l- ¥9l- Sikl- lel- S¥li~ 86- 5’18 SG9- By~ SZe- Zi- 8Ll

S'69)- PSl- §8cl- £2l- §'10L- 26" G8s- S19 op- §0¢- Sil- Lil

G'8Gl- prl- 56zl Sll- S'00}- o8- G4 A eV 58e- S0L- 9l

Sivl- el S0cl- 201- G€6- 08~ 98- Geg- O1- G oZ- 0t- Sl

S9cl- ¥el- Slll- 66- 598 vi- g'19- G6¥- A% §ye & il

§'GCl- Pli- SZ20)- 16- S'6.- 89- G'9G- GGy bE- See S8 Ll

S¥li- ¥0Ll- S'e6- £8- SZ.- c9- S'1G- Sl 1e- S0z S/ 147"

S€0}- ¥B- S8 Si- S'6o- 9G- S9F G LE- 8¢- S8 4- Ll

§¢b- ¥8- §'Gs- 29 85" 0S- Sl Gee Gé- S8i- a oLl

§'Z8- G4~ S'LO- co- §'26- G- AN 0g- S¢c G- G- 601

SZ4- 99- S'65- £G- S OF- OF- Gee Gge- O¢- Sel- G- 801

§9- 6S- €G- iy Ly Ge- 62- geT GLL- Slt- S 01

GG~ 05- S~ C¥- Se- 0g- Se- 0Z- Si- 0l- ge 90l

G- Ly Le- £e- 6g- Ge- Le- 59l- Gel- ge- €- S0l

Sle- e~ Goe- 12 gee 0e- G9l- Sl Ot~ Go- e ¥OL

S'ie- §¢- §5Zz- 0e- S'i- Gi- S¢l- Ci- S/- G- < £0L

SlL- Si- Sbi- £i- Sil- 0i- 58 S'9- G- §¢- L ¢01

Ol- 6- 8- 4- g- G- - Sg- ¢ G- S0 104

0 0 0 0 0 4 0 0 g 0 0 0oL

GG g Sv 4 §¢ € Ge [4 g1 i S0 66

Ll 0L 6 8 l 9 S ¥ £ 4 S0 86

g9l Sl Gel Zi G0t 8 2 9 Sy £ 2 L6

[ 44 0c 8l gt ¥l [43 0l 8 g ¥ S o6

GLe 14 5ce 0e Gil Si K43 1113 S/ g Z =[]

£C 0g 1Z ¥e |14 1535 Gl 43 8 9 Z ¥6

g8t SE Sle 14 Sve 4 A2 ¥l S0L 4 S¢ £6

L4 oy og e 8¢ ¥e 0Z 9l 43 8 £ [4s;

g6y 14 So¥ 9¢ Gie L2 Gce 8l Sel 8 S¢ 16

Gg 0s Sy [} GE 0g 14 4 Sl 413 Se (mojag pue) gg

00Z'v3 008'¢3 00v'E3 000°e3 009°Z3 00223 008°L3 00Y'L3 000°L3 0093 03 abuey Jamon

665173 66L°V3 661 €3 66€'€3 666°23 66573 66L°Z3 662°13 66E°L3 6663 6653 abuey saddn
p,| r ] H 9 4 3 a 2 g hd 31VIOS

sawwelb gl Jad sueaq Jo ‘ON
SSIUBMO]IY JUNOY URag




0ce- 00z- 08)- 091- ovl- 4 0CE- 08- 0G- 0¥~ Sl- 04

10¢- 88~ 691- 0G1- Lel- cli- £6- S4- 9G- LE- ¥i- 68

68L- ZLl- §G- gcl- 12l ¥OL- 48 89- G- Se- €1- 8C

8/L- 091- ¥rl- 8¢]- Zli- 96~ 08- yo- 8- [A% Zl- LE

£91- - £el- 8L1- £0)- 88- €4 6G- ¥y B¢ Li- ot

Spl- (44 6" 901- £6- 08- 49 £G- O- e 0l- ge

cEL- 0Z1- 801- 96- ¥8- (4 09 8y oe- ¥e- 8- vE

6l 801- 18- 98- G- 9" £6- £ ce- Le- 8- €L

LOL- Z6- £8- P~ Go- 95- Ly FASy 8¢ 6i- £- 43

88- o8- Z4- ¥o- 9g- 8- Of- ce- ¥e- 9l- 9- LE

Sz~ 89- 19- G- Ly O £e- L 0¢- el- G- 0e

1G- 24~ Ly Zy- Le- Ze- LE- T4 8i- Li- ¥ 62

- OF- ge- 4% 8¢- ¥e- 0¢- gi- 4% 8- €- 8C

Le- A Ge- 4 61~ 9i- £l Li- 8- G- < 12

£l cl- Ll- 0i- 6- 8 A G- ¥- £ L- 4

0 0 0 0 Y Y] 0 0 G 0 0 20

00Z°%3 008°'c3 00F'c3 000°c3 00923 00223 008°L3 00%'L3 000°13 0093 03 abuey 19M0"]
6653 661°V3 66.°c3 66E'€3 66623 66523 86L'cH 662°13 665°L3 6663 6653 abuey Jaddn

M f I H 3] d E| a 2 d v ERL

SuOlEIASQ piEpURIS
JUNOD ueag oyl JO UCHEBIASQ PLepUEIS 10) SOUBMOHY




0Li- 00L- 0B- 08- 0.- 09- 0g- O0p- 0g- og- 2- 001-16
8- 08- gl- $0- 9G- gF O ce- ¥Z- 9~ 9 0618
90~ 09- PG 8- 4 9g- [01% ¥e- gl- ch- ¥ 0814
- Oy- 9g- (4> 8¢- Pe- 0c- 2l Zl- 8- £ 04-19
[44 Q¢ 8l Si- L~ - Q- 8- O ¥ )- 09-1G
0 ] €] Q 0 0 0 0 0 8] 0 05-0
002'v3 008°c3 00¥'e3 000°c3 009°Z3 002°¢3 008'LF 00V°1L3 000°L3 0093 03 Sbley JoM0T
56573 66113 664°CY 66L'L3 666'23 665'23 661'23 862°L3 662°1L3 6663 6653 abuey Jaddn

A r 1 H 134 4 3 d 2 1z \d VIS

By z Jad Satiiueln
(Aluo eauino map ended) Joney ubieio4 pue anpisay

OLL- 001- 0B~ 08- 0.- 09- 0G- Op- 0g- Oc- 4" G/-99
88 08- 2l 7o 9G- 8- Of- (4% ¥e- al- o G9-9G
99- 09- G- 8- - ge- 0g- ve- 81- <l ¥- SG-9b
- OF- Sg- Ze- 8¢ ve- 0Z- 9l- Zl- 8- £- SF-9¢
e 0zZ- 8l 9l- Pi- 4 Ol 8- g- ¥ k- GE-92
Q 0 0 v 0 0 0 0 0 0 0 gc0
00Z2'v3 008'¢3 Q0v'e3 000°E3 009°Z3 002'Z3 008°1L3 0013 000°1L3 0093 03 abuey JEMo]
665'v3 661V3 66L°C3 662 €3 666°C3 665'23 661°23F 66.°13 66£°L3 6663 6653 abuey 18ddn

.| r I H S E| 3 a o) g ki IIVOS

BY z Jad sswwess

(esume map ended 1dsoxa suibuoe [je) sonew ublaio4 pue anpisay




