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

AMENDMENTS ARE MARKED AS FOLLOWS: 

INSERTIONS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

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

1. Part: 
Contract Specifications for Futures Contracts 

[…] 

1.4 Subpart: 
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 the Eurex Exchanges: 

 db x-trackers Harvest CSI300 Index UCITS (Frankfurter Wertpapierbörse FWB) 

 iShares DAX® (DE) (Frankfurt Stock Exchange FWB) 

 iShares 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-trackers Harvest CSI300 UCITS ETF shall refer to 1,000 shares of the 

underlying Exchange-traded fund. 

1.4.2 Obligation for Performance 

(1) After the close of trading in the relevant EXTF Futures Contract, the seller of an 

EXTF future shall be required to deliver the relevant underlying Exchange traded 

fund on the delivery day (number 1.4.6 paragraph). 

(2) The purchaser shall be required to pay the tender price (Chapter II Part 2, 

Nnumber 2.5.23 of the Clearing Conditions for Eurex Clearing AG). 

(3) In deviation to Paragraph 1, after the close of trading on the last trading day, the 

seller of an EXTF Futures Contract on db x-trackers Harvest CSI300 UCITS ETF 



Contract Specifications for Futures Contracts and 

 

Eurex14e 

Options Contracts at Eurex Deutschland and Eurex Zürich 

 

As of 20.02.2017 

  Page 2 

 

 

 

 

 

 

shall pay in cash any difference between the agreed price and the higher final 

settlement price (Chapter II Part 2 Number 2.5.2 of the Clearing Conditions of 

Eurex Clearing AG). The purchaser shall pay in cash any difference between the 

agreed price and the lower final settlement price. 

1.4.3 Term 

Terms expiring on the delivery day (subsection 1.4.6 paragraph (1) of the next, the 

second succeeding and the third succeeding delivery months are available at the 

Eurex Exchanges for EXTF Futures Contracts; Delivery months are the quarter-end 

months March, June, September, December. 

1.4.4 Last Trading Day, Close of Trading 

The last trading day of EXTF Futures Contracts shall be the third Friday of the relevant 

quarter-end month (subsection 1.4.3), provided, however, that if such Friday is not an 

exchange day, the exchange day prior to such Friday shall be the last trading day. 

With regard to Futures on Stocks in Euro EXTFs, the close of trading on the last 

trading day shall be at 17:30 CET and with regard to Futures on Stocks in CHF EXTFs, 

at 17:20 CET. 

1.4.5 Price Gradations 

The prices of EXTF Future Contracts shall have price gradations of 

 EUR 0.01 for EXTF Futures Contracts, the underlying securities of which are 

traded in the electronic trading system of the Frankfurt Stock Exchange. The 

minimum price change (tick) shall be EUR 0.01. 

 CHF 0.01 for EXTF Futures Contracts, the underlying securities of which are 

traded in the electronic trading system of the SIX Swiss Exchange AG. The 

minimum price change (tick) shall be CHF 0.01. 

1.4.6 Performance, Delivery 

(1) Delivery day of EXTF Futures Contracts shall be the second exchange day 

following the last trading day of the contract. 

(2) Any physical delivery shall be effected delivery versus payment directly between 

the Clearing Members and Eurex Clearing AG. Each Clearing Member shall be 

responsible for deliveries to the Non-Clearing Members served by it and its own 

customers; the performance of deliveries by Non-Clearing Members to their 

customers is the responsibility of the Non-Clearing Members. 

(3) Settlement day of the EXTF Futures Contracts on db x-trackers Harvest CSI300 

UCITS ETF (Number 1.4.2 Paragraph 3) to be fulfilled by cash settlement is the 

exchange day after the final settlement day. 
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 The settlement is executed via cash settlement between the Clearing Members 

and Eurex Clearing AG. The responsible Clearing Member is in charge of the 

cash settlement to Non-Clearing Members and their own clients; the Non-

Clearing Members are in charge of the cash settlement of Non-Clearing-

Members to their clients. 

[…] 

 

Annex C in relation to Contract Specifications: 

Trading Hours Futures Contracts 

[…] 

Futures Contracts on Shares of Exchange-Traded Funds (EXTF-Futures) 

Product Product-

ID 

Pre-Trading-

Period 

Continuous 

Trading  

Post-Trading 

Full-Period 

TES Block 

Trading 

Last Trading Day 

      Trading 

until 

 

Futures on Shares of 

EUR EXTFs* 

FXEU 07:30-08:51 08:51-17:30 17:30-20:00 09:00-20:00 17:30  

Futures on Shares of  

CHF EXTFs** 

FXCH 07:30-08:51 08:51-17:20 17:20-20:30*** 09:00-20:00 17:20  

* EXTF-Futures, the underlying security of which is traded in the electronic trading system of the Frankfurt Stock 

Exchange.  

** EXTF-Futures, the underlying security of which is traded in the electronic trading system of SWX Swiss Exchange. 

*** On the last trading day, the Post Trading Full-Period starts at 17:20 and ends at 20:00. 

All times CET 

[…] 

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


