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********************************************************************************** 

AMENDMENTS ARE MARKED AS FOLLOWS: 

INSERTIONS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

********************************************************************************** 

1.4  Contract Specifications for Futures Contracts on Shares of Exchange-
Traded Funds (EXTF Futures) 

The following subpart contains contract specifications for Futures Contracts on shares of exchange-

traded funds (“EXTF Futures”). 

1.4.1 Subject Matter of Contract 

Futures Contracts on the following shares of exchange-traded funds (“EXTF Futures”) are 

available at Eurex Deutschland: 

 Xtrackers Harvest CSI300 ETF (Frankfurter Wertpapierbörse FWB) 

 iShares Core DAX® (DE) (Frankfurt Stock Exchange FWB) 

 iShares Core EURO STOXX 50® (Frankfurt Stock Exchange FWB) 

 iShares SMI® (SIX Swiss Exchange AG) 

EXTF Futures shall refer to 100 shares of the underlying Exchange-traded fund. EXTF Futures on 

db x-Xtrackers Harvest CSI300 UCITS ETF shall refer to 1,000 shares of the underlying Exchange-

traded fund. 

[…] 

 

2. Part: 
Contract Specifications for Options Contracts 

[…] 

2.5 Contract Specifications for Options Contracts and Low Exercise 
Price Options on Shares of Exchange-Traded Funds (EXTF-
Options) 

The following subpart contains contract specifications for Options Contracts shares of exchange-

traded funds (“EXTF-Options”) and low exercise price options (LEPOs) on shares of exchange-

traded funds. 
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2.5.1 Subject Matter of Contract 

 Options Contracts on the following shares of Exchange-traded funds are available for 

trading at Eurex Deutschland. In each case, for all options contracts is the reference market 

the Electronic Trading System of the Frankfurter Wertpapierbörse, unless otherwise is 

noted: 

 Xtrackers MSCI World Swap UCITS ETF 

 iShares Core FTSE 100 UCITS ETF (Dist) (London Stock Exchange LSE) 

 iShares Core DAX® UCITS ETF (DE)  

 iShares Core EURO STOXX® 50 UCITS ETF  

 iShares MSCI Core Europe UCITS ETF (Dist) 

 iShares FTSE 250 UCITS ETF (London Stock Exchange LSE) 

 iShares S&P 500 Financials Sector UCITS ETF (London Stock Exchange LSE) 

 iShares S&P 500 Health Care Sector UCITS ETF (London Stock Exchange LSE) 

 iShares S&P 500 Information Technology Sector UCITS ETF (London Stock 

Exchange LSE) 

 iShares S&P 500 Energy Sector UCITS ETF (London Stock Exchange LSE) 

 iShares S&P 500 Utilities Sector UCITS ETF (London Stock Exchange LSE) 

 iShares MSCI Brazil UCITS ETF (DE) 

 iShares European Property Yield UCITS ETF (London Stock Exchange LSE) 

 EXTF-Options shall generally cover 100 shares of an underlying Exchange-traded 

fund. Options Contracts on the iShares Core FTSE 100 UCITS ETF (Dist), iShares 

S&P 500 Financials Sector UCITS ETF (London Stock Exchange LSE), iShares S&P 

500 Health Care Sector UCITS ETF (London Stock Exchange LSE), iShares S&P 500 

Information Technology Sector UCITS ETF (London Stock Exchange LSE), iShares 

S&P 500 Energy Sector UCITS ETF (London Stock Exchange LSE), iShares S&P 500 

Utilities Sector UCITS ETF (London Stock Exchange LSE) cover 1,000 shares. 

[…] 

2.5.5 Exercise Prices 

(1) Option series of Option Contracts on the following shares of exchange-traded 

funds may have the following exercise prices: 

Exchange-Traded Funds Exercise Price Intervals for Terms 

up to three 
months  

four to 
12 months 

more than 
12 months 

iShares Core DAX® (DE) 1.00 2.50 5.00 

iShares Core EURO STOXX 50®  0.50 1.00 2.00 

iShares Core MSCI Europe (Dist)  0.50 1.00 2.00 

iShares FTSE 250 5.00 10.00 20.00 

iShares S&P 500 Financials Sector 0.25 0.50 1.00 

iShares S&P 500 Health Care Sector 0.25 0.50 1.00 
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Exchange-Traded Funds Exercise Price Intervals for Terms 

up to three 
months  

four to 
12 months 

more than 
12 months 

iShares S&P 500 Information Technology 
Sector 

0.25 0.50 1.00 

iShares S&P 500 Energy Sector 0.25 0.50 1.00 

iShares S&P 500 Utilities Sector 0.25 0.50 1.00 

iShares MSCI Brazil (DE) 0.50 0.50 1.00 

iShares European Property Yield 5.00 10.00 20.00 

[…] 

3.2 Contracts Admitted for Off-Book Trading  
 

The following Futures and Options Contracts admitted for trading at Eurex Deutschland may be 

entered using the Eurex T7 Entry Service for the trade types specified below.  

3.2.1 Block trades 

[…] 

Product Minimum 
number of 
contracts 
traded 

Standard Additional 
contract 
versions 

Y/N 

 

Exchange-Traded Funds Futures (ETF Futures)   

[…]   

Futures Contracts on Exchange-Traded Funds: db x-Xtrackers ETFs Y 100 

Futures Contracts on Shares of Exchange-Traded Funds: iShares Core 
DAX® (DE) (EXSF), iShares Core EURO STOXX 50® (EUNF), iShares SMI® 
(XMTF) 

Y 1,000 

[…]   

Exchange-Traded Funds Options 
(ETF Options) 

  

[…]   

Options Contracts on Shares of Exchange-Traded Funds: iShares Core 
DAX® (DE) (EXS1) 

Y 2,500 

Options Contracts on Shares of Exchange-Traded Funds: iShares Core 
EURO STOXX 50® (EUN2) 

iShares EURO STOXX Banks 30-15 (DE) (EXX1) 

Y 5,000 

Options Contracts on Shares of Exchange-Traded Funds: 

iShares Core MSCI Europe (Dist) (IQQY) 

Y 1,500 
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Product Minimum 
number of 
contracts 
traded 

Standard Additional 
contract 
versions 

Y/N 

 

Options Contracts on Shares of Exchange-Traded Funds: db x-Xtrackers 
ETFss 

Y 100 

Options Contracts on Shares of Exchange-Traded Funds: 

iShares Core MSCI World (IWDA) 

iShares MSCI Emerging Markets (Dist) (IDEM) 

iShares FTSE 250 (MIDD) 

Y 1,000 

Options Contracts on Shares of Exchange-Traded Funds: 

iShares S&P 500 Financials Sector (IUFS) 

iShares S&P 500 Health Care Sector (IUHC) 

iShares S&P 500 Information Technology Sector (IUIT) 

iShares S&P 500 Energy Sector (IUES) 

iShares S&P 500 Utilities Sector (IUUS) 

iShares MSCI Brazil (DE) (4BRZ) 

iShares European Property Yield (IPRP) 

Y 500 

[…]   

 

************** 


