Trading Conditions

2 Part - Contract Specifications

2.1 Subpart
Contract Specifications for Futures Contracts




2.1.21 Sub-Subpart
Specifications for Future Contracts on a Notional Medium-Term Bond of the Swiss Confederation (COMI
Futures)

2.1.21.1 Subject Matter of Contract

(1) A COMI future is a futures contract on a national bond of the Swiss Confederation with a remaining
term of three to eight years less one day and an interest rate of 6%. The par value of any such contract
is CHF 100,000.

(2) After the close of trading in the contract, the seller of a COMI future shall be required to deliver
bonds with the nominal value of the contract. Delivery may be made with Swiss Government bonds
which have a remaining term of no more than eight years less one day and no less than three years. In
the case of bonds with an early redemption option, the first and last possible redemption dates as of the
time of delivery of the contract must be between three and eight years less one day. The bonds must
have a minimum issue volume of CHF 500 million. The purchaser shall be required to pay the tender
price. The tender price shall be equivalent to the nominal value of the contract, multiplied by the price of
the contract at the close of trading in the contract, multiplied by the conversion factor for the bonds
tendered, plus interest accrued since the last interest payment date.

2.1.21.4 Performance, Delivery

(2) The bonds that may be used to perform COMI futures as well as the conversion factors to be applied
thereto shall be determined by the Eurex Exchanges and shall be made available to the Exchange
Participants on a screen display. The conversion factor adapts the price of the bonds available for
delivery to that of the contract at the end of trading. The bonds identified for performance must, at the
time of delivery, have a remaining term of three to eight years less one day; early redemption may not
be possible until 3 years have passed.



