Contract Specifications for Futures Contracts Eurexl4e

and Options Contracts at Eurex Deutschland As of 21.02.2022

Page 1

AMENDMENTS ARE MARKED AS FOLLOWS:
INSERTIONS ARE UNDERLINED

DELETIONS ARE CROSSED OUT
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Part 1 Contract Specifications for Futures Contracts

[-]

Subpart 1.3 Contract Specifications for Index Futures Contracts

The following subpart contains contract specifications for Futures contracts on stock index (“Index

Futures Contracts”).

1.3.1 Subject Matter of Contract
(-]
@ [

= The following MSCI Indices (together with the MSCI EM Sector Indices, the MSCI
World Sector Indices and the MSCI Europe Sector Indices, as defined in
Paragraphs 2a, 2b and 2c, for the purposes of the Index Futures Contracts, the

"MSCI Indices"):

[.]

MSCI EMU ESG Screened (NTR, EUR) (MSCI Inc.)

-]

MSCI Europe ESG Screened (NTR, EUR) (MSCI Inc.)

MSCI Emerging Markets Latin America ex Brazil (USD, NTR) (MSCI Inc.)

MSCI Europe ESG Enhanced Focus (NTR, EUR) (MSCI Inc.)

-]

MSCI France (NTR, EUR) (MSCI Inc.)
MSCI Germany Index (NTR, EUR) (MSCI Inc.)
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(-]

[.]

— MSCI Indonesia Index (MSCI Inc.)
— MSCl Israel (NTR, USD) (MSCI Inc.)

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

(-]

EUR 10 per index point for Futures Contracts on the TecDAX®, OMXH25, EURO
STOXX 50° Index (Product ID: FESX), EURO STOXX® Select Dividend 30 Index,
EURO STOXX 50® ex Financials Index, STOXX® Europe 50 Index, STOXX®
Global Select Dividend 100 Index, ATX® Index, CECE® EUR Index, DAX® 50
ESG Index, MSCI Europe ESG Enhanced Focus, MSCI Europe ESG Screened,
MSCI EMU ESG Screened

(-]

EUR 100 per index point for Futures Contracts on the EURO STOXX 50® Low
Carbon Index, the MSCI ACWI Index (NTR, EUR), the MSCI Belgium Index
(NTR, EUR), the MSCI Europe Sector Indices, the MSCI Europe Index (NTR &
Price, EUR), the MSCI Europe Growth Index, the MSCI Europe Value Index, the
MSCI Europe ex Switzerland Index, the MSCI Europe ex UK Index, the MSCI
EMU Index (NTR, EUR), MSCI EMU Growth (NTR, EUR), MSCI EMU Value
(NTR, EUR), the MSCI Europe Small Cap Index (NTR, EUR), the MSCI
Emerging Market Index (NTR, EUR), the MSCI Finland Index (NTR, EUR), the
MSCI France (NTR, EUR), the MSCI Germany Index, the MSCI Netherlands
Index (NTR, EUR), the MSCI Spain Index (NTR, EUR), the MSCI World Index
(NTR, EUR), the STOXX 50® Europe Select 50 Index and the STOXX® Europe
600 ESG-X Index, the STOXX® Europe Climate Impact Ex Global Compact
Controversial Weapons & Tobacco Index, the STOXX® Europe ESG Leaders
Select 30 Index, the EURO STOXX 50° ESG Index, the STOXX Europe 600
Industry Neutral Ax Value Index, STOXX Europe 600 Industry Neutral Ax Size
Index, STOXX Europe 600 Industry Neutral Ax Quality Index, STOXX Europe 600
Industry Neutral Ax Multi-Factor Index, STOXX Europe 600 Industry Neutral Ax
Momentum Index and the STOXX Europe 600 Industry Neutral Ax Low Risk
Index

(-]

USD 100 per index point for Futures Contracts on the MSCI AC Asia (NTR,
USD), MSCI AC Asia Pacific Index, MSCI AC Asia Pacific ex Japan Index, MSCI
AC Asia ex Japan (NTR, USD), MSCI ACWI (NTR, USD), MSCI ACWI ex USA
Index, MSCI Brazil Index, MSCI Emerging Markets Index (NTR, USD), MSCI
Emerging Markets Growth (USD, NTR), MSCI Emerging Markets Value (USD,
NTR), MSCI Emerging Markets Asia Index, MSCI Emerging Markets EMEA
Index, MSCI Emerging Markets Latin America Index, MSCI Hungary Index, MSCI
India Index, MSCI Israel Index, MSCI Malaysia Index, MSCI Taiwan (USD, NTR),
MSCI New Zealand, MSCI Poland Index, the MSCI South Africa Index, the MSCI
World Sector Indices, the MSCI World Small Cap Index, the STOXX® USA 500
ESG-X Index and the STOXX USA 500 Industry Neutral Ax Value Index, STOXX
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USA 500 Industry Neutral Ax Size Index, STOXX USA 500 Industry Neutral Ax
Quality Index, STOXX USA 500 Industry Neutral Ax Multi-Factor Index, STOXX
USA 500 Industry Neutral Ax Momentum Index and the STOXX USA 500
Industry Neutral Ax Low Risk Index

(-]
(-]

1.3.3 Term
[...]

(5) For Index Futures Contracts on MSCI Indices and on DAX (Product ID: FDAX) and
on Mini-DAX (Product ID: FDXM) and in deviation to Paragraph 1, terms up to the
final settlement day (Number 1.3.4 Paragraph 2) of the next twelve quarter months
(March, June, September, December) are available. For the three Index Futures
Contracts on MSCI Emerging Markets (Product ID: FMEF), MSCI EAFE (Product ID:
EMFEP) and MSCI World (Product ID: FMWP) terms up to the final settlement day
(Number 1.3.4 Paragraph 2) of the next twenty quarter months (March, June,
September, December) are available.

[.]

[-]
1.3.5 Price Gradations

1.35.1 General Price Gradations for Index Futures Contracts

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

[.]

= 0.05 points at

- [.]

— MSCI ACWI Index (NTR, EUR), MSCI Belgium Index (NTR, EUR), MSCI EMU
(NTR, EUR), MSCI Europe Sector Indices, MSCI Europe (NTR & Price, EUR),
MSCI Europe ex Switzerland, MSCI Europe Growth, MSCI Europe Value,
MSCI Finland Index (NTR, EUR), MSCI France (NTR, EUR), MSCI Germany,
MSCI Netherlands Index (NTR, EUR), MSCI Spain Index (NTR, EUR), and
MSCI World (NTR, EUR), EURO STOXX 50® ESG Index, STOXX Europe 600
Industry Neutral Ax Value Index, STOXX Europe 600 Industry Neutral Ax Size
Index, STOXX Europe 600 Industry Neutral Ax Quality Index, STOXX Europe
600 Industry Neutral Ax Multi-Factor Index, STOXX Europe 600 Industry
Neutral Ax Momentum Index and STOXX Europe 600 Industry Neutral Ax Low
Risk Index, this represents a value of EUR 5

— MSCIACWI (NTR, USD), -ard-MSCI ACWI ex USA_and MSCI Israel, this
represents a value of USD 5
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(-]

= 0.5 points at

- [.]

— EURO STOXX® Select Dividend 30, STOXX® Global Select Dividend 100 and
DAX® 50 ESG Index, MSCI Europe ESG Enhanced Focus, MSCI Europe
ESG Screened, MSCI EMU ESG Screened, this represents a value of

EUR 5.00
[...]
[]
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”).

241 Subject Matter of Contract
(-]

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

-]

MSCI Europe Value Index

= MSCI China (NTR, USD)

(-]

MSCI Russia Index (Price, USD)
MSCI Saudi Arabia Index (NTR, USD)

[-]
[.]

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

[...]

= USD 10 per index point for Options contracts on MSCI EAFE (NTR, USD), MSCI
Japan (NTR, USD), MSCI Russia (Price, USD), MSCI Saudi Arabia (NTR, USD),
MSCI World (NTR & Price, USD) and RDX® USD Index

= USD 50 per index point for Options contracts on the MSCI ACWI (Price, USD), on
the MSCI EAFE (Price, USD), MSCI Emerging Market Index (Price, USD), MSCI
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China (NTR, USD), on the MSCI China Free (NTR, USD), MSCI China Hong
Kong Listed Large Cap and on the MSCI Hong Kong Listed Large Cap

[.]
(-]

249 Price Gradations
(-]

= USD 1 for RDX® USD Options contracts, MSCI EAFE (NTR, USD), MSCI Japan
(NTR, USD), MSCI Russia (Price, USD), MSCI Saudi Arabia}-Options-contracts; and
MSCI World (NTR & Price, USD) Options contracts

= USD 5 for MSCI ACWI (Price, USD), MSCI China, MSCI China Free (NTR, USD),
MSCI China Hong Kong Listed Large Cap, MSCI EAFE (Price, USD), MSCI Emerging
Markets (Price, USD) and MSCI Hong Kong Listed Large Cap Options contracts

[-]

(]

Part 3 Contracts Off-Book
[-]
Subpart 3.2 Contracts Admitted for Off-Book Trading
[--]
3.21 Block trades
[...]
[.-]
Product Minimum number of
contracts traded
Standard Additional TES Eurex
contract EnLight
versions and QTPIP
Y/IN entered
Trans-
actions*
Stock index options
[..]
Options Contracts on the MSCI Europe Value Index (OMEV) Y 10

74-22 (100)_h
Public



Contract Specifications for Futures Contracts
and Options Contracts at Eurex Deutschland

Eurexl4e

As of 21.02.2022

Page 6

Product Minimum number of
contracts traded

Standard Additional TES Eurex
contract EnLight
versions and QTPIP
Y/N entered

Trans-
actions*

Options Contracts on the MSCI China Index (NTR, USD) (OMCH) Y 1

[...]

Options Contracts on the MSCI Russia (Price, USD) Index (OMRU) Y 10

Options Contracts on the MSCI Saudi Arabia (NTR, USD) Index (OMSA) Y 1

[...]

Index Futures

[...]

Futures Contracts on the MSCI EMU Index (NTR, EUR) (FMMU) 25

Futures Contracts on the MSCI EMU ESG Screened Index (NTR, EUR) Y 1

(EMSO)

[..]

Futures Contracts on the MSCI Europe ESG Enhanced Focus (FMFO) Y 1

Futures Contracts on the MSCI Europe ESG Screened (NTR, EUR) (FMSR) Y 1

[..]

Futures contracts on the MSCI GCC Countries Index (FMCG)

Futures contracts on the MSCI Germany Index (FMGY) Y 10

[...]

Futures Contracts on the MSCI Indonesia Index (FMID) 10

Futures Contracts on the MSCI Israel Index (EMIS) Y 10

[.]

* This applies to transactions entered by QTPIP according to Section 4.6 (3) of the Conditions for Trading at Eurex
Deutschland. The provisions for TES apply for transactions entered by STPIP according to Section 4.6 (2) of the Conditions

for Trading at Eurex Deutschland.

[-]

3.25 Vola trades

The following Contracts are admitted:

Options Contract Futures Contract

[..]

Options Contracts on the MSCI ACWI (Price, USD) Futures Contracts on the MSCI ACWI (Price, USD)
Index (OMAW) Index (FMAW)

Optionskontrakte auf den MSCI China Index (USD, Futures-Kontrakte auf den MSCI China Index
NTR) (OMCH) (USD, NTR) (EMCH)

[...]
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Options Contract

Futures Contract

Options Contracts on the MSCI Russia
Index (Price, USD) (OMRU)

Futures Contracts on the MSCI Russia
Index (Price, USD) (FMRU)

Optionskontrakte auf den MSCI Saudi Arabia
Index (NTR, USD) (OMSA)

Futures-Kontrakte auf den MSCI Saudi Arabia

Index (NTR, USD) (FMSA)

[]

[.]
[.]
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