
Contract Specifications for Futures Contracts  
and Options Contracts at Eurex Deutschland  
 

 Eurex14e 
 As of 22.07.2019 

 Page 1 

   
 

 

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

AMENDMENTS ARE MARKED AS FOLLOWS: 

INSERTIONS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

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

[…] 

Part 2 Contract Specifications for Options Contracts 

[…] 

Subpart 2.4 Contract Specifications for Index Options 

The following subpart contains contract specifications for Options Contracts on stock indices 
(“Index Options”). 

[…] 

2.4.9 Price Gradations 

 The price of an options contract will be quoted in points. The smallest price change (Tick) 
shall be 0.01 points for DivDAX®, MSCI Europe (NTR & Price, EUR), MSCI Europe 
Growth, MSCI Europe Value and STOXX Europe Select 50 Options contracts, 
0.05 points for EURO STOXX® Banks and STOXX® Europe 600 Banks Sector Index 
Options contracts, 1 point for MSCI World (NTR, GBP) Index Options and 0.1 points for 
all other Index Options contracts, which represents a value of: 

n EUR 0.50 for DAX® and MDAX®-Options contracts 
[…] 
 
In deviation of Sentence 2, the following minimum price change applies to the index 
options contracts below: 

Index options contracts Minimum 
price change 
below 
threshold 1 

Premium 
Threshold 1 

Minimum price 
change above 
threshold 1 

Premium 
Threshold 2 

Minimum 
price 
change 
above 
threshold 

DAX® 0.1 25 0.5 250 1.0 

 
[…] 
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Annex C in relation to Contract Specifications: 

[…] 

 
Exercise Prices for Index Options (2.4.6) 

Options series for Index Options may generally have the following exercise prices: 

Contract Exercise Price Intervals in Index Points for Contract Months 
with a Remaining Lifetime of 

 ≤ 3 
months 

4-6 
months 

6-12 
months 

13-24 
months 

25-36 
months 

> 36 
months 

[…]  
 

 
    

DAX® Options contracts (ODAX) 
(including the term group of 5 weeks) 

50 50100 50100 100200 200 200 

[…]       

 

[…] 

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


