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1.9 Subpart:

Contract Specifications for Index Dividend Futures Contracts

The following subpart contains contract specifications for Futures contracts on the dividend payments of a

stock index (“Index Dividend Futures Contracts").

1.9.1 Subject Matter of Contract

(1) An Index Dividend Futures Contract is a futures contract on the dividends, in index points, of a specific
stock index.

(2) Futures Contracts on the index dividends of the following underlying stock indices are available for
trading at the Eurex Exchanges. The publication of the enclosed institutions shall be relevant for the
composition, weighting and calculation of the indices:

§ Dow Jones EURO STOXX 50® Index (STOXX Limited)

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

§ EUR 100 per 1.0 index dividend point for Futures Contracts on the dividends of the Dow Jones
EURO STOXX 50® Index

(4) If any changes are made in the calculation of an index or its composition or weighting such that the
concept of the index or the dividends attributable to it appears to be materially different and no longer
comparable with the concept that applied when the futures contract was admitted to trading, the
Management Boards of the Eurex Exchanges may order the termination of trading in such contract as
of the last trading day prior to the date these changes occur. Open positions shall be settled in cash
upon the termination of trading. The respective final settlement price shall be used (Chapter |l
subsection 2.10.2 of the Clearing Conditions of the Eurex Clearing AG).

1.9.2 Obligation for Fulfilment

After the close of trading in the contract, the seller of an Index Dividend Future Contract shall pay in cash
any difference between the agreed price and the higher final settlement price (Chapter Il, number 2.10.2
of the Clearing Conditions of the Eurex Clearing AG). The purchaser shall pay in cash any difference
between the agreed price and the lower final settlement price.
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1.9.3 Term
For Index Dividend Futures Contracts, terms of respectively the Exchange day following the third Friday in
December of a calendar year up to the final settlement day (Number 1.9.4. Paragraph 2) of the following
calendar year for the next seven calendar years are available.
1.9.4 Last Trading Day, Final Settlement Day, Close of Trading
(1) The last trading day of the Index Dividend Futures Contracts shall be the final settlement day.
(2) The final settlement day of the Index Dividend Futures Contracts shall be the third Friday of the relevant
December, provided that is an Exchange day; otherwise the trading day preceding that Friday shall be
the final settlement day.
(3) Close of trading on the last trading day
§ for Dow Jones EURO STOXX 50® Index Dividends Futures Contracts shall be at 12:00 p.m. CET
1.9.5 Price Gradations
The price of Index Dividend Futures Contracts shall be quoted in points. The minimum price change (Tick)
shall be:
§ 0.1 points for Dow Jones EURO® STOXX 50 Index Dividends Futures Contracts; this represents a value
of EUR 10.00
1.9.6 Fufilment, Cash Settlement

[..]

(1) The performance day for Index Dividend Futures Contracts shall be the Exchange day after the final
settlement day of the contract.

(2) Index Dividend Futures Contracts shall be performed by cash settlement between Clearing Members.
Each Clearing Member shall be responsible for handling the cash settlements with the Non-Clearing
Members served by it and its own customers; the handling of cash settlements by Non-Clearing
Members to their customers is the responsibility of the Non-Clearing Members.
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Annex C in relation to Contract Specifications:

Trading Hours Futures Contracts

[...]

Index Dividend Futures Contracts

[...]

Product Product- Pre-Trading- Continuous Post-Trading OTC Block Last Trading Day
1D Period Trading Full-Period Trading
- . - - - - Trading | _
until
DJ EURO STOXX 50®
Index Dividend FEXD 07:30-08:30 08:30-17:30 17:30-20:30 08:30-18:30 12:00
Futures
All times in CET




