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1.6 Subpart: Contract Specifications for Futures Contracts on Shares  

The following subpart contains the contract form for Futures Contracts on Shares (“Shares-Futures 
Contracts”). 

1.6.1 Subject Matter of Contract 

(1) A Shares-Futures Contract is a futures contract on a specific share.  

(2) Available for trading are Futures contracts on shares (EUR) contained in the Dow Jones EURO STOXX 
50® index at the Eurex exchanges with the following contract sizes:  

 

 Underlying - Country Code Contract Size Minimum  
 ID   Price Change 
  
ABN Amro AAR NL 100 0.01 
[….]     
Vivendi Universal VVU FR 100 0.01 
     

 

as well as Futures Contracts on shares (EUR or CHF) named thereafter with the following contract 
sizes: 

 Underlying- Country Code 
Contract 
Size 

Minimum 
Price 

Currency 

 ID   Change  

ABB ABBN CH 100 0.01 CHF 

Adecco ADEN CH 100 0.01 CHF 

Adidas ADS DE 100 0.01 EUR 

Altana ALT DE 100 0.01 EUR 

Baloise BALN CH 100 0.01 CHF 

BMW BMW DE 100 0.01 EUR 
Ciba 
Spezialitätenchemie CIBN CH 10 0.01 

 
CHF 

Clariant CLN CH 100 0.01 CHF 
Comp. Fin. 
Richemont CFR CH 100 0.01 

CHF 

Commerzbank CBK DE 100 0.01 EUR 

Continental CON DE 100 0.01 EUR 

Credit Suisse CSGN CH 100 0.01 CHF 

Deutsche Börse DB1 DE 100 0.01 EUR 
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Deutsche Post DPW DE 100 0.01 EUR 
Fresenius Medical 
Care FME DE 100 0.01 

EUR 

Givaudan GIVN CH 10 0.01 CHF 

Henkel HEN DE 100 0.01 EUR 

Holcim HOLN CH 100 0.01 CHF 

HypoVereinsbank HVM DE 100 0.01 EUR 

Hypo Real Estate HRX DE 100 0.01 EUR 

Infineon IFX DE 100 0.01 EUR 

Julius Baer BAER CH 10 0.01 CHF 

Kudelski KUD CH 100 0.01 CHF 

Linde LIN DE 100 0.01 EUR 

Lonza LONN CH 100 0.01 CHF 

Lufthansa LHA DE 100 0.01 EUR 

MAN MAN DE 100 0.01 EUR 

Metro MEO DE 100 0.01 EUR 

Nestle NESN CH 10 0.01 CHF 

Nobel Biocare NOBE CH 10 0.01 CHF 

Novartis NOVN CH 100 0.01 CHF 

Roche Holding ROG CH 100 0.01 CHF 

Schering SCH DE 100 0.01 EUR 

Serono SEO CH 10 0.01 CHF 

SGS SGSN CH 10 0.01 CHF 

Swatch Group UHRN CH 100 0.01 CHF 

Swiss Life SLHN CH 10 0.01 CHF 

Swiss Re RUKN CH 10 0.01 CHF 

Swisscom SCMN CH 10 0.01 CHF 

Syngenta SYNN CH 10 0.01 CHF 

Synthes SYST CH 100 0.01 CHF 

ThyssenKrupp TKA DE 100 0.01 EUR 

TUI TUI DE 100 0.01 EUR 

UBS UBSN CH 100 0.01 CHF 

VW VOW DE 100 0.01 EUR 
Zurich Financial 
Services ZURN CH 10 0.01 

CHF 

 

1.6.2 Settlement obligations 

After close of trading, the seller of a Shares Futures contract is obligated to settle the difference between the 
agreed price and the higher final settlement price (Chapter II, number 1.6.3 of the Clearing Conditions of 
Eurex Clearing AG) in cash. The buyer is obligated to settle the difference between the agreed price and the 
lower final settlement price in cash. 
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1.6.3 Term 

• For Shares-Futures contracts, terms are available at the Eurex exchanges until the final settlement 
day (number 1.56.4 paragraph 2) of the respective next 12 months and the next two succeeding 
annual final settlement days  (December). , second succeeding, third succeeding and fourth 
succeeding end-of-quarter month (March, June, September, December) as well as April, May and 
July. The terms are thus available for 12 months. 

[….] 
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