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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:  

 

 
Produkt 
Underlying - Country Code Contract Size minimum  

 ID   Price amendment 
  
ABN Amro AARAARF NL 100 0.01 
Aegon AENAENF NL 100 0.01 
Ahold AHOAHOF NL 100 0.01 
Air Liquide AIRAIRF FR 100 0.01 
Alcatel CGECGEF FR 100 0.01 
Allianz-Holding ALVALVF DE 10 0.01 
Allied Irish Bank AIBALBF IR 100 0.01 
AXA AXAAXAF FR 100 0.01 
Banco  Bilbao 
Vizcaya 
Argentaria  BBVDBBVF ES 100 0.01 
Banco Santander 
Central Hispano BSD2SANF ES 100 0.01 
BASF BASBASF DE 100 0.01 
Bayer BAYBAYF DE 100 0.01 
BNP Paribas BNPBNPF FR 100 0.01 
Carrefour CARCARF FR 100 0.01 
Crédit Agricole XCAXCAF FR 100 0.01 
DaimlerChrysler DCXDCXF DE 100 0.01 
Danone BSNBSNF FR 100 0.01 
Deutsche Bank DBKDBKF DE 100 0.01 
Deutsche 
Telekom DTEDTEF DE 100 0.01 
Endesa ENAELEF ES 100 0.01 
Enel ENL5ENLF IT 500 0.0005 
E.ON EOAEOAF DE 100 0.01 
ENI ENT5ENTF IT 500 0.0005 
Fortis FO4FO4F BE 100 0.01 
France Télécom FTEFTEF FR 100 0.01 
Generali ASG5ASGF IT 100 0.0005 
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Produkt 
Underlying - Country Code Contract Size minimum  

 ID   Price amendment 
Iberdrola IBEIBEF ES 100 0.01 
ING INNINNF NL 100 0.01 
Lafarge CILCILF FR 100 0.01 
L’Oréal LORLORF FR 100 0.01 
LVMH MOHMOHF FR 100 0.01 
Münchener 
Rückversicherung MU2MU2F DE 10 0.01 
Nokia NOA3NO3F FI 100 0.01 
Philips PH1PH1F NL 100 0.01 
Renault RNLRNLF FR 100 0.01 
Repsol REPREPF ES 100 0.01 
RWE RWERWEF DE 100 0.01 
Saint-Gobain GOBGOBF FR 100 0.01 
Sanofi-
Synthelabo SNWSNWF FR 100 0.01 
Sanpaolo IMI PA5PA5F IT 500 0.0005 
SAP SAPSAPF DE 10 0.01 
Siemens SIESIEF DE 100 0.01 
Société Générale SGESGEF FR 100 0.01 
Suez LYOLYOF FR 100 0.01 
Telecom Italia TQITQIF IT 1,000 0.0005 
Telefonica TNE5TEFF ES 100 0.01 
Total TOTBTOTF FR 100 0.01 
UniCredito 
Italiano CRI5CR5F IT 1,000 0.0005 
Unilever UNIUNIF NL 100 0.01 
Vivendi Universal VVUVVUF 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   Amendment  

ABB ABBNABBF CH 100 0.01 CHF 

Adidas ADSADSF DE 100 0.01 EUR 

Altana ALTALTF DE 100 0.01 EUR 

BMW BMWBMWF DE 100 0.01 EUR 
Comp. Fin. 
Richemont CFRCFRF CH 100 0.01 

CHF 

Commerzbank CBKCBKF DE 100 0.01 EUR 

Continental CONCONG DE 100 0.01 EUR 

Credit Suisse CSGNCSGF CH 100 0.01 CHF 

Deutsche Börse DB1DB1F DE 100 0.01 EUR 

Deutsche Post DPWDPWF DE 100 0.01 EUR 
Fresenius 
Medical Care FMEFMEF DE 100 0.01 

EUR 

Henkel HENHENF DE 100 0.01 EUR 

HypoVereinsbank HVMHVMF DE 100 0.01 EUR 
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Hypo Real Estate HRX DE 100 0,01 EUR  

Infineon IFXIFXF DE 100 0.01 EUR 

Linde LINLINF DE 100 0.01 EUR 

Lufthansa LHALHAF DE 100 0.01 EUR 

MAN MANMANF DE 100 0.01 EUR 

Metro MEOMEOF DE 100 0.01 EUR 

Nestle NESNNESF CH 10 0.01 CHF 

Novartis NOVNNOVF CH 100 0.01 CHF 

Roche Holding ROGROGF CH 100 0.01 CHF 

Schering SCHSCHF DE 100 0.01 EUR 

Swiss Re RUKNRUKF CH 10 0.01 CHF 

Swisscom SCMNSCMF CH 10 0.01 CHF 

ThyssenKrupp TKATKAF DE 100 0.01 EUR 

TUI TUITUIF DE 100 0.01 EUR 

UBS UBSNUBSF CH 100 0.01 CHF 

VW VOWVOWF DE 100 0.01 EUR 
Zurich Financial 
Services ZURNZURF 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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