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

MODIFICATIONS ARE MARKED AS FOLLOWS:  

INSERTIONS ARE UNDERLINED  

DELETIONS ARE CROSSED OUT 

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

[…] 

2.6 Subpart:  
Contract Specifications for Options Contracts and Low Exercise Price Options 
on Stocks  

[…] 

2.6.2 Call Option (Call) 

(1) The purchaser of a call option (Call) has the right to demand delivery of the shares underlying the 
contract at the stipulated exercise price. 

(2) The writer of a call shall be required, 

§ generally on the third Exchange day 

§ in case of Options contracts and LEPOs on stocks with group ID DE11, DE12, DE13, DE14 
assigned in Annex B on the second Exchange day  

§ in case of Options contracts and LEPOs on stocks with group ID FI11,FI12, GB11 assigned 
in Annex B on the fourth Exchange day  

§ to deliver the underlying shares at the stipulated exercise price following the day on which 
the stock option or LEPO was exercised; this shall also apply if the exercise is first assigned 
to the writer on the Exchange day following the day of exercise. 

2.6.3 Put Option (Put) 

(1) The purchaser of a put option (put) has the right to deliver the shares underlying the contract at 
the stipulated exercise price. 

(2) The writer of a put shall be required, 

§ generally on the third Exchange day 

§ in case of Options contracts on stocks with group DE11, DE12, DE13, DE14 assigned in 
Annex B on the second Exchange day  

§ in case of Options contracts on stocks with group ID FI11, FI12, FI 13, GB11 assigned in 
Annex B on the fourth Exchange day 



Contract Specifications for Futures Contracts and  Eurex14e 

Options Contracts at Eurex Deutschland and Eurex Zürich Status 21.02.2011 

  Page 2 

 

 
 
 
 

to pay the stipulated exercise price following exercise of the contract against delivery of the 
shares underlying the contract; this shall also apply if the exercise is first assigned to the writer on 
the Exchange day following the day of exercise. 

(3) Subsection 2.6.3 shall not apply to LEPOs. 

[…] 

2.6.5 Last Trading Day 

(1) The last trading day of an option series shall be the last day on which such option series is 
available to Exchange Participants for trading and clearing through the EDP system of the Eurex 
Exchanges. 

(2) The last trading day of a stock option or LEPO shall be the third Friday of the relevant month; 
provided that such Friday is an Exchange day on which the trading of the respective contracts is 
not excluded due to special provisions by the Management Boards of the Eurex Exchanges (e.g. 
holiday regulations); otherwise it shall be the Exchange day preceding such day on which trading 
of the respective contracts is not excluded due to aforementioned provisions. 

If exercise in an option series pursuant to the provisions of subsection 2.6.12 paragraph (3) in 
case of Options contracts and LEPOs on stocks with group ID DE11, DE12, DE13, DE14 
assigned in Annex B is not possible on the day regulated in Clause 1 due to the adoption of a 
dividend resolution on such day, the last trading day of the respective contracts of this option 
series shall be the exchange day preceding such day on which the trading of the respective 
contracts is not excluded. 

Bei Optionskontrakten und LEPOs auf Aktien mit in Annex B zugewiesener Gruppenkennung 
IT11, IT12 ist der letzte Handelstag der Vortag des dritten Freitags eines jeweiligen Monats, 
sofern dieser Tag ein Börsentag ist, an dem der Handel der Kontrakte nicht nach besonderen 
Bestimmungen der Geschäftsführungen der Eurex-Börsen (zum Beispiel Feiertagsregelungen) 
ausgeschlossen ist andernfalls der diesem Tag vorausgehende Börsentag, an dem der Handel 
der Kontrakte nicht nach den genannten Bestimmungen ausgeschlossen ist. 

[…] 

2.6.6 Expiration Day 

The expiration day of a stock option and a LEPO shall generally be the Exchange day following the last 
trading day. 

If, in case of Options contracts and LEPOs on stocks with group ID DE11, DE12, DE13, DE14 
assigned in Annex B, the last trading day has been changed in accordance with the above rules 
(subsection 2.6.5 paragraph 2, sentence 2) due to the adoption of a dividend resolution, the expiration 
day shall be the second Exchange day following the last trading day. 

[…] 
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2.6.12 Exercise 

(1) A stock option or LEPOs may be exercised by the purchaser on any Exchange day until the end of 
the Post-Trading Full Period (American style). The last day on which an option may be exercised 
shall generally be the last trading day (subsection 2.6.5). 

(2) In deviation of Number 2.1.3 Number 1 and 2.6.12, the owner of a stock option with group ID 
RU11 and DE14 assigned in Annex B may only exercise them on the last trading day 
(Number 2.6.5) of this option series until the end of the post trading full period (European-style). 

(3) This shall apply for Options contracts and LEPOs on stocks with group ID DE11, DE12, DE13, 
DE14 assigned in Annex B except for the day preceding the ex-day. If a dividend resolution is 
passed on a day that is not an Exchange day, the options in question may not be exercised on the 
Exchange day preceding such day. 

 

[…] 

Annex A in relation to subsection 1.6 of the Contract Specifications: 

Futures on Shares of Product-
ID Group ID* Cash 

Market-ID* 
Contract 
Size  

Minimum 
Price 
Change 

Currency ** 

[…]       

Dialog Semiconductor plc DLGF DE01 XETR 100 0.0001 EUR 

[…]       

* The group ID as well as the cash market ID shall be assigned by the Eurex Exchanges according to the following table and 

shall, amongst others things, serve the purpose of determining a market place for the price of the share underlying the 

contract. 

** GBX: Pence Sterling 

 

[…] 

 

Annex B in relation to subsection 2.6 of the contract specifications : 

Options on Shares of  Produkt-
ID 

Group ID* Cash 
Market 
-ID* 

Contract 
Size 

Maximum 
Term 
(Months) 

Minimum  
Price 
Change 

Currency 
** 

[…]        

Allianz SE ALVE DE14 XETR 100 60 0.01 EUR 

Bayer AG BAYE DE14 XETR 100 60 0.01 EUR 

BASF SE BASE DE14 XETR 100 60 0.01 EUR 
Commerzbank AG CBKE DE14 XETR 100 60 0.01 EUR 

Daimler AG  DAIE DE14 XETR 100 60 0.01 EUR 

Deutsche Bank AG  DBKE DE14 XETR 100 60 0.01 EUR 

Deutsche Telekom AG DTEE DE14 XETR 100 60 0.01 EUR 
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Options on Shares of  Produkt-
ID 

Group ID* Cash 
Market 
-ID* 

Contract 
Size 

Maximum 
Term 
(Months) 

Minimum  
Price 
Change 

Currency 
** 

E.ON AG EOAE DE14 XETR 100 60 0.01 EUR 

RWE AG RWEE DE14 XETR 100 60 0.01 EUR 

SAP AG SAPE DE14 XETR 100 60 0.01 EUR 

Siemens AG  SIEE DE14 XETR 100 60 0.01 EUR 
[…]        

* The group ID as well as the cash market ID shall be assigned by the Eurex Exchanges according to the following table and shall, 

amongst other things, serve the purpose of determining a market place for the price of the share underlying the contract. 

** GBX: Pence Sterling 

 

Group ID Relevant Cash Market  ID of Cash Market  

AT11, AT12 Electronic Trading System of the Wiener Börse XVIE 
BE11, BE12 Electronic Trading System of the NYSE Euronext 

Brussels 
XBRU 

CH11, CH12 Electronic Trading System of the SIX Swiss Stock 
Exchange 

XSWX, XVTX 

DE11, DE12, 
DE13, DE14, 
US11 

Electronic Trading System of the Frankfurter 
Wertpapierbörse 

XETR 

ES11, ES12 Electronic Trading System of the Bolsa de Madrid  XMAD 
FI11, FI12, FI13 Electronic Trading System of the OMX - Helsinki Stock 

Exchange 
XHEL 

FR11, FR12 Electronic Trading System of the NYSE Euronext Paris XPAR 
GB11 Electronic Trading System of the London Stock 

Exchange 
XLON 

IT11, IT12 Electronic Trading System of the Borsa Italiana XMIL 
NL11, NL12 Electronic Trading System of the NYSE Euronext 

Amsterdam 
XAMS 

RU11 Electronic Trading System of the London Stock 
Exchange 

XLON 

SE11, SE12 Electronic Trading System of the OMX - Stockholm 
Stock Exchange 

XSSE 

 

[…] 
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Annex C in relation to Contract Specifications: 

[…] 
 
Options contracts and Low Exercise Price Options on Shares of Stock Corporations   

Product  Pre-Trading-
Period 

Continuous 
Trading  

Post-Trading Full 
Period  

OTC Block 
Trading 

Last Trading Day 

Options contracts / 
LEPOs on shares 
with group ID 
assigned pursuant 
to Annex B 

          Trading 
until 

Exercise 
until 

BE11, BE12, NL11, 
NL12  

07:30-08:53 08:53-17:33 17:33-20:00 09:00-19:00 17:33 20:00  

FI11, FI12, FI13, 
SE11, SE12  

07:30-08:52 08:52-17:32 17:32-20:00 09:00-19:00 17:32 20:00 

ES11, ES12  07:30-08:50 08:50-17:35 17:35-20:00 09:00-19:00 17:35 20:00 

FR11, FR12  07:30-08:54 08:54-17:34 17:34-20:00 09:00-19:00 17:34 20:00 

GB11  07:30-09:00 09:00-17:30 17:30-20:00 09:00-18:30 17:30 20:00 

AT11, AT12  07:30-09:05 09:05-17:36 17:36-20:00 09:15-19:00 17:36 20:00 

DE11, DE12, DE13, 
DE14  

07:30-08:51 08:51-17:31 17:31-20:00 09:00-19:00 17:31 20:00 

IT11, IT12  07:30-08:50 08:50-17:35 17:35-20:00 09:00-19:00 17:35 20:00 

CH11, CH12   07:30-08:52 08:52-17:20 17:20-20:00 09:00-19:00 17:20 20:00 

US11  07:30-08:53 08:53-17:33 17:33-20:00 09:00-19:00 17:33 20:00 

RU11 
 

07:30-09:05 09:05-16:30 16:30- 
20:00* 

09:15-
19:00** 

16:30 17:40 

* on last trading day: 16:30-17:40 
** on last trading day: 16:30-17:00 

All times in CET 
[…] 
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****************************************************************** 

MODIFICATIONS ARE MARKED AS FOLLOWS:  

INSERTIONS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

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

[…] 

Annex A in relation to subsection 1.6 of the Contract Specifications: 

 
 

Futures on Shares of Product-
ID Group ID* Cash 

Market-ID* 
Contract 
Size  

Minimum 
Price 
Change 

Currency ** 

Actelion Ltd. - N. ATLG CH01 XVTX 50 0.00010,0
01 

CHF 

Adecco S.A. - N. ADEF CH01 XVTX 100 0.00010,0
01 

CHF 

Allianz SE      ALVF DE01 XETR 10 0.00010,0
01 

EUR 

AMB Generali Holding AG AMBF DE01 XETR  100 0.00010,0
01 

EUR 

Axel Springer AG SPRF DE01 XETR 100 0.00010,0
01 

EUR 

Bâloise Holding AG  BALF CH01 XVTX 100 0.00010,0
01 

CHF 

Banque Cantonale Vaudoise BCVF CH01 XSWX 100 0.00010,0
01 

CHF 

BB Biotech AG      BIOF CH01 XSWX 50 0.00010,0
01 

CHF 

Bilfinger Berger AG      GBFG DE01 XETR 100 0.00010,0
01 

EUR 

bwin Interactive Entertainment AG 
     

BW9F AT01 XVIE 50 0.0001 EUR 

Chocoladefabriken Lindt & Sprüngli 
AG - N. 

LISF CH01 XSWX 1 0.0010,01 CHF 

Continental AG      CONH DE01 XETR 100 0.00010,0
01 

EUR 

Deutsche Bank AG DBKG DE01 XETR 100 0.00010,0
01 

EUR 

Deutsche Börse AG  DB1G DE01 XETR 100 0.00010,0
01 

EUR 

Fraport AG Frankfurt Airport Services 
Worldwide 

FRAF DE01 XETR 50 0.00010,0
01 

EUR 

FUCHS PETROLUB AG FPEF DE01 XETR  100 0.00010,0
01 

EUR 
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Futures on Shares of Product-
ID Group ID* Cash 

Market-ID* 
Contract 
Size  

Minimum 
Price 
Change 

Currency ** 

Geberit AG - N. GBRH CH01 XVTX 50 0.00010,0
01 

CHF 

Givaudan AG - N. GIVG CH01 XVTX 10 0.00010,0
1 

CHF 

Heidelberger Druckmaschinen AG      HDDF DE01 XETR 50 0.00010,0
01 

EUR 

HOCHTIEF AG      HOTF DE01 XETR 100 0.00010,0
01 

EUR 

Holcim Ltd. - N. HOLH CH01 XVTX 100 0.00010,0
01 

CHF 

Intuitive Surgical Inc. ISRF USO2 XNAS 100 0.001 USD 

IVG Immobilien AG IVGF DE01 XETR 50 0.00010,0
01 

EUR 

K+S Aktiengesellschaft      SDXH DE01 XETR 100 0.00010,0
01 

EUR 

Kühne & Nagel Internat. AG KNIG CH01 XVTX 100 0.00010,0
01 

CHF 

Linde AG      LING DE01 XETR 100 0.00010,0
01 

EUR 

Lonza Group AG - N. LONF CH01 XVTX 100 0.00010,0
01 

CHF 

MAN AG      MANG DE01 XETR 100 0.00010,0
01 

EUR 

MAN AG - Vz. MA3F DE01 XETR 100 0.00010,0
01 

EUR 

Merck KGaA      MRKG DE01 XETR 100 0.00010,0
01 

EUR 

Münchener Rückversicherungs-
Gesellschaft AG  

MU2F DE01 XETR 10 0.00010,0
01 

EUR 

OC Oerlikon Corporation AG - N. OERG CH01 XVTX 100 0.00010,0
01 

CHF 

Panalpina Welttransp.(Hldg) AG PWTF CH01 XSWX 100 0.00010,0
01 

CHF 

Pargesa Holding S.A.  PARF CH01 XSWX 10 0.00010,0
01 

CHF 

PSP Swiss Property AG - N. PSPF CH01 XSWX 50 0.00010,0
01 

CHF 

Q-Cells AG  QCEF DE01 XETR 100 0.00010,0
01 

EUR 

Raiffeisen International Bank-Holding 
AG      

RAWF AT01 XVIE 50 0.00010,0
01 

EUR 

REpower Systems AG RPWF DE01 XETR 100 0.00010,0
01 

EUR 

Rheinmetall AG      RHMF DE01 XETR 50 0.00010,0
01 

EUR 

Roche Holding AG      ROGF CH01 XVTX 100 0.00010,0
01 

CHF 

RWE AG RWEF DE01 XETR 100 0.00010,0
01 

EUR 

RWE AG - Vz. RW3F DE01 XETR 100 0.00010,0
01 

EUR 

Salzgitter AG      SZGG DE01 XETR 100 0.00010,0
01 

EUR 
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Futures on Shares of Product-
ID Group ID* Cash 

Market-ID* 
Contract 
Size  

Minimum 
Price 
Change 

Currency ** 

SAP AG  SAPG DE01 XETR 50 0.00010,0
01 

EUR 

Schindler Holding AG      SINF CH01 XSWX 50 0.00010,0
01 

CHF 

Schweizerische Rückversicherungs-
Gesellschaft AG - N. 

RUKF CH01 XVTX 10 0.00010,0
01 

CHF 

SGS S.A. - N. SGSI CH01 XVTX 100 0.00010,0
1 

CHF 

Siemens AG  SIEF DE01 XETR 100 0.00010,0
01 

EUR 

Sika AG      SIKF CH01 XSWX 10 0.00010,0
1 

CHF 

Software  SOWF DE01 XETR 100 0.00010,0
01 

EUR 

SolarWorld AG      SWVG DE01 XETR 50 0.00010,0
01 

EUR 

Solon AG für Solartechnik SOOF DE01 XETR  100 0.00010,0
01 

EUR 

Sonova Holding AG - N. SONF CH01 XSWX 50 0.00010,0
01 

CHF 

STADA Arzneimittel AG SAZF DE01 XETR 50 0.00010,0
01 

EUR 

Straumann Holding AG      STMF CH01 XSWX 10 0.00010,0
01 

CHF 

Südzucker AG  SZUF DE01 XETR 50 0.00010,0
01 

EUR 

Sulzer AG – N SUNG CH01 XSWX 100 0.00010,0
01 

CHF 

Swatch Group AG, The UHFF CH01 XVTX 10 0.00010,0
01 

CHF 

Swiss Life Holding AG - N. SLHF CH01 XVTX 10 0.00010,0
01 

CHF 

Swisscom AG - N. SCMH CH01 XVTX 10 0.00010,0
01 

CHF 

Syngenta AG SYNG CH01 XVTX 10 0.00010,0
01 

CHF 

Synthes Inc. SYSF CH01 XVTX 10 0.00010,0
01 

CHF 

Transocean Ltd. RIGF CH01 XSWX 100 0.00010,0
01 

CHF 

Valiant Holding AG - N. VATF CH01 XSWX 10 0.00010,0
01 

CHF 

Verbundgesellschaft AG VERF AT01 XVIE 10 0.00010,0
01 

EUR 

voestalpine AG      VASF AT01 XVIE 50 0.00010,0
01 

EUR 

Vorarlberger Kraftwerke AG VKWF AT01 XVIE 100 0.00010,0
01 

EUR 

Vossloh AG VOSF DE01 XETR  100 0.00010,0
01 

EUR 

VW AG VOWG DE01 XETR 100 0.00010,0
01 

EUR 

VW AG - Vz. VO3G DE01 XETR 100 0.00010,0
01 

EUR 
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Futures on Shares of Product-
ID Group ID* Cash 

Market-ID* 
Contract 
Size  

Minimum 
Price 
Change 

Currency ** 

Wacker Chemie AG WCHF DE01 XETR  100 0.00010,0
01 

EUR 

Wincor Nixdorf AG      WING DE01 XETR 50 0.00010,0
01 

EUR 

Zurich Financial Services AG - N. ZURF CH01 XVTX 10 0.00010,0
01 

CHF 

 
* The group ID as well as the cash market ID shall be assigned by the Eurex Exchanges according to the following 

table and shall, amongst others things, serve the purpose of determining a market place for the price of the share 

underlying the contract. 

** GBX: Pence Sterling 

 

[…] 


