Contract Specifications for Futures Contracts and Eurex14e

Options Contracts at Eurex Deutschland and Eurex Zurich 28.03.2011

Page 1

kkkkkhkkkkkkhkkkkkkhkhkhkkkkhkhkhkkkkkhkhkkhkkkkhkkhkhkkkkkkhkhkkkkkkhkhkkkkkkkhkkx
MODIFICATIONS ARE MARKED AS FOLLOWS:

INSERTIONS ARE UNDERLINED

DELETIONS ARE CROSSED OUT
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[...]

1.3 Subpart: Contract Specifications for Index Futures Contracts

1.3.1 Subject Matter of Contract

[...]

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

1.3.4. Last Trading Day, Final Settlement Day, Close of Trading
[...]
(3) Close of trading on the last trading day

[...]

§ for
- STOXX® Europe 600 Index (Product ID: FXXP-ard-F600)
- STOXX® Europe Large 200 Index (Product ID: FLCP-and-F2LA)
- STOXX® Europe Mid 200 Index (Product ID: FMCP-ard-F2Mt)
- STOXX® Europe Small 200 Index (Product ID: FSCP-ard-F2SM)
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1.3.5. Price Gradations

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

[...]

2.4 Subpart:
Contract Specifications for Index Options

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

24.1 Subject Matter of Contract

[...]

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

[...]

8§  EUR 200 per index point for Optlons contracts for STOXX"-Europe600-tadex
{PF@GLHKHD—@@G@)%I@%X —El&FeBe—l:&Fge—Z@@—l—Hde*(P—Fed—HKt—FD—@-Z—I:A)—
STOXX -Europe-Mid-200-dex—{(Produki D O2MI),- STOXX -Europe-Srmall
200-tdex{Produkt tD-O2SM)-and-the DivDAX®,

§  [.]

2.4.4. Term
[...]

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

Product Term Groups
| 1]
| STOXX® Europe 600 Index (Produkt ID: OXXP-ard-0660) 24 months
| STOXX® Europe Large 200 Index (Produkt ID: OLCP-and-O2LA) 24 months
| STOXX® Europe Mid 200 Index (Produkt ID: OMCP-and-O2M}) 24 months
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Product Term Groups

STOXX® Europe Small 200 Index (Produkt ID: OSCP-ard-O2SM) 24 months

[...]

2.4.5. Last Trading Day, Final Settlement Day, Close of Trading

[...]

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

[...]
§ EURO STOXX 50° Index,
[...]

§ STOXX® Europe 600 Index (Product ID: OXXP ard-©600),
STOXX® Europe Large 200 Index (Product ID: OLCP and-O2LA),
STOXX® Europe Mid 200 Index (Product ID: OMCP and-O2M}),
STOXX® Europe Small 200 Index (Product ID: OSCP ard-O2SM),

[...]
2.4.6 Exercise Prices
[...]
(5) Option series of options contracts on_STOXX®-Europe-600-dex{(Productib:
O00 O ) akae ®

for terms up to twelve months or ten points for terms of more than 12 months.

2.4.9 Price Gradations

Annex C in relation to Contract Specifications:

Trading Hours Futures Contracts

[...]
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Index-Futures-Contracts
Product Product- Pre-Trading- | Continuous Post-Trading | OTC Block Last Trading Day
ID Period Trading Full-Period Trading
Trading
until
[.]
Index-Futures
Index-Futures
200-Index-Futures
200-Index-Futures
[.]
[...]
Trading Hours Options Contracts
[...]
Index Options Contracts
Product Product- | Pre-Trading- | Continuous Post-Trading OTC Block Last Trading Day
ID Period Trading Full-Period Trading
Trading | Exercise
until until
[.]
600-Index-Options
s
Large 200-Index
Options-Contracts
Mid-200-Index
Options-Contracts
Small-200-Index
Options-Contracts
[.]




