Contract Specifications for Futures Contracts and Eurexl4e

Options Contracts at Eurex Deutschland and Eurex Zirich As of 01.07.2016
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AMENDMENTS ARE MARKED AS FOLLOWS:
INSERTIONS ARE UNDERLINED
DELETIONS ARE CROSSED OUT
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Subpart:
Contract Specifications for Index Futures Contracts

[..]

Subject Matter of Contract
(1) AnIndex Futures Contract is a futures contract on a specific stock index.

(2) Futures Contracts on the following stock indices are available for trading at the
Eurex Exchanges such that the publication of the enclosed institutions shall
determine the composition, weighting and calculation:

[....]
= i SMW(EUR%—QD@W—J@H%—&—GempaHy,—LH&)
[...]

(6) The value of a futures contract shall be:

Growth Index, the MSCI Europe Value Index, the MSCI Europe ex Switzerland
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[..]

2.4

[...

Index, the MSCI EMU Index, the MSCI Emerging Market Index (NTR, EUR) and
the MSCI World Index (NTR, EUR)

[...]

USD 100 per index point for Futures Contracts on the Dow-Jones-SectorTitans
Indicesthe Dow -Jones Global Titans 50° Index-MSCI AC Asia Pacific Index,
MSCI AC Asia Pacific ex Japan Index, MSCI ACWI, MSCI ACWI ex USA Index,
MSCI Emerging Markets Index (NTR, USD), MSCI Emerging Markets Asia Index,
MSCI Emerging Markets EMEA Index, MSCI Emerging Markets Latin America
Index, MSCI Hungary Index, MSCI India Index, MSCI Malaysia Index, MSCI
Morocco Index, MSCI New Zealand, MSCI Poland Index and the MSCI South
Africa Index.

Last Trading Day, Final Settlement Day, Close of Trading

L..
(4)

]

Close of trading on the last trading day

[...]

— WWMWW@%—FH&W%—D@M%

Global Fitans 50°" ndex(USD) Futures Contracts-as-well-as-the Dow-Jones
[.]

Price Gradations

The price of Index Futures Contracts shall be quoted in points. The minimum price
change (Tick) shall be:

[...]
= —Dew%ene&@#eballﬁans%@w—éeu%,—MSCI Emerging Markets (NTR,
EUR) und MSCI World (NTR, EUR), this represents a value of EUR 10
| . thi :

Subpart:
Contract Specifications for Index Options

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

[.]

(2) Options Contracts on the following stock indices are available for trading at the
Eurex Exchanges:

[...]
»  Dow-JenesGlobal Titans 50°" ndex(EUR)
[..]

(5) The value of an Option contract shall be:

[...]

= EUR 100 per index point for Options contracts on Deow-Jones-Global Fitans 50"
dex{(EUR)-MSCI Emerging Markets (NTR, EUR), MSCI Europe (NTR & Price,
EUR), MSCI Europe Growth, MSCI Europe Value and the MSCI World (NTR,
EUR)

[..]

Term
Index Options are generally available at the Eurex Exchanges for the following terms:

[..]

Index Options are currently available at the Eurex Exchanges for the following terms,
such terms being determined by the Management Boards of the Eurex Exchanges:

Product Term Groups

[

DJ-GlobalFitans 50" ndex{(EUR) Options-contracts 24 months

[-]

Last Trading Day, Final Settlement Day, Close of Trading

[.]

(3) Close of Trading on the last trading day for

[...]

= MM%@WW@%@WM%%M
CET
[...]
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[.]

Price Gradations

EUR 10 for Dewdene&@iebalﬂans%gw{EUR}—HWQpﬁeH&eem%MSCI

Emerging Markets (NTR, EUR) and for MSCI World (NTR, EUR) Index Options
contracts

[.]

Annex C

Trading Hours Futures Contracts

[.]

Index Futures Contracts

in relation to Contract Specifications:

Product Product- Pre-Trading- | Continuous Post-Trading | TES Block Last Trading Day
ID Period Trading Full-Period Trading
Trading
until
[.]
DJ-GlebalFitans 50" FGT 07:30-07:50 07:50-22:00 22:00-22:30 08:00-22:00 | 17:00
Index(EUR) Futures
DJ-GlebalFitans 50" FT50 07:30-07:50 07:50-22:00 22:00-22:30 08:00-22:00 | 17:00
Index-(USD) Futures
LRde s
L]
(-]
Trading Hours Options Contracts
[..]
Index Options Contracts
Product Product- | Pre-Trading- | Continuous Post-Trading | TES Block Last Trading Day
Period Trading Full-Period Trading
Trading | Exercise
until until
L]
50°" jndex{(EUR)
Options-Contracts
L]
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[...]
Exercise Prices for Index Options (2.4.6)

Option 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 4-6 6-12 13-24 25-36 > 36
months months months months months months
[...]
DJ-Glebal Titans 50SM-Index
) 5 10 10 20 - -
Options (OGTH
[...]

[..]
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