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Date: Frankfurt, July 9, 2008 
Recipients: All Trading Members of Eurex Deutschland and Eurex Zürich and Vendors 
Authorized by: Peter Reitz 
 
   Action required    High priority  
 

 
A. Introduction of new Single Stock Futures 

B. Admission Withdrawal of Single Stock Futures and Equity Options 
 

 

Related Eurex Circulars: 232/07, 140/08 

Contact:  Alexey Weizmann, Product Strategy, tel. +49-69-211-1 97 33,  
e-mail: alexey.weizmann@eurexchange.com 

Content may be most important for:  

Ü All departments 

Attachments:  

Updated Annex A of  Contract Specifications for Futures 
Contracts and Options Contracts at Eurex Deutschland 
and Eurex Zürich as of 

1. July 11 2008 
2.  July 21, 2008 
3.  July 28, 2008 

Summary: 

The Management Boards of the Eurex Exchanges and the Executive Board of Eurex Clearing AG approved 
the introduction of 19 new Single Stock Futures and of another two Single Stock Futures resulting from 
Corporate Actions as of July 21, 2008 (block 1) as well 15 new Single Stock Futures as of July 28, 2008 
(block 2). 

Admission for 19 Single Stock Futures and 14 equity options will be withdrawn as of July 11, 2008. 
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A. Introduction of New Single Stock Futures 
B. Admission Withdrawal of Single Stock Futures and Equity Options 

A. Introduction of new Single Stock Futures 

The Management Boards of the Eurex Exchanges and the Executive Board of Eurex Clearing AG approved 
the introduction of 19 new Single Stock Futures and of another two Single Stock Futures resulting from 
Corporate Actions as of July 21, 2008 (block 1) as well 15 new Single Stock Futures as of July 28, 2008 
(block 2). 

1. Product Overview 

Product Code of 
Flexible Futures 

Futures on Underlying ISIN Eurex 
Country 
Code 

Product 
Currency 

Product  
Code 

Product ISIN 

Cash Phy-
sical 

Contract 
Size 

Minimum 
Price 
Change* 

Block 1 with effective date of July 21, 2008 

Barclays PLC GB003134865
8 

GB01 GBP BARG DE000A0XW0W4 BAG4 --- 1000 0.01 

Caterpillar Inc. US1491231015 US01 USD CATF DE000A0XWZ42 
 

CAT4 --- 100 0.0001 
 

centrotherm 
photovoltaics 
AG 

DE000A0JMMN2 DE01 EUR CTNF DE000A0XWZ91 
 

CT4F CT5F 100 0.0001 
 

Cisco 
Systems Inc. 

US17275R1023 US02 USD CSCF DE000A0XWZY1 
 

CS4F --- 100 0.0001 
 

Citigroup Inc. US1729671016 US01 USD CITF DE000A0XWZ18 CIT4 --- 100 0.0001 
 

CropEnergies 
AG 

DE000A0LAUP1 DE01 EUR CE2F DE000A0XW0A0 CE4F CE5F 100 0.0001 
 

Du Pont 
Nemours & 
Co. 

US2635341090 US01 USD DDFF DE000A0XWZ83 DD4F --- 100 0.0001 
 

Emerson 
Electric Co. 

US2910111044 US01 USD EMRF DE000A0XWZ75 EMR4 --- 100 0.0001 
 

Freep. 
McMoRan 
Copp.&Gold 
Inc. 

US35671D8570 US01 USD FCXF DE000A0XWZ67 FCX4 --- 100 0.001 
 

General 
Electric Co. 

US3696041033 US01 USD GECF DE000A0XWZV7 GE4F --- 100 0.0001 
 

Gilead 
Sciences Inc. 

US3755581036 US02 USD GILF DE000A0XWZ59 GIL4 --- 100 0.0001 
 

Intel Corp. US4581401001 US02 USD INTF DE000A0XWZZ8 INT4 --- 100 0.0001 
 

Intl Business 
Machines 
Corp. 

US4592001014 US01 USD IBMF DE000A0XWZX3 IB4F --- 100 0.001 
 

K+S Aktien-
gesellschaft     

DE0007162000 DE01 EUR SDXG DE000A0XW0V6 SD4G SD5G 100 0.001 
 

Microsoft 
Corp. 

US5949181045 US02 USD MSTF DE000A0XWZW5 MS4F --- 100 0.0001 
 

Oracle Corp. US68389X1054 US02 USD ORCF DE000A0XWZ00 OR4F --- 100 0.0001 
 

Phoenix Solar 
AG 

DE000A0BVU93 DE01 EUR PSAF DE000A0XW0B8 PSA4 PSA5 100 0.0001 
 

REpower 
Systems AG 

DE0006177033 DE01 EUR RPWF DE000A0XW0C6 RPW4 RPW5 100 0.001 
 

Solaria 
Energia Y 
Medio Ambi. 

ES0165386014 ES01 EUR SLRF DE000A0XW0D4 SLR4 --- 100 0.0001 
 

Sun 
Microsystems 
Inc. 

US8668102036 US02 USD JAVF DE000A0XWZ34 JA4F --- 100 0.0001 
 

Time Warner 
Inc. 

US8873171057 US01 USD TWXF DE000A0XWZ26 TWX4 --- 100 0.0001 
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Product Code of 
Flexible Futures 

Futures on Underlying ISIN Eurex 
Country 
Code 

Product 
Currency 

Product  
Code 

Product ISIN 

Cash Phy-
sical 

Contract 
Size 

Minimum 
Price 
Change* 

Block 2 with effective date of July 28, 2008 

AMEC PLC GB0000282623 GB01 GBP AMEF DE000A0XW0L7 AME4 --- 1000 0.01 
 

Bolsas y 
Mercados 
Espanoles 

ES0115056139 ES01 EUR BMEF DE000A0XW0E2 BME4 --- 100 0.0001 
 

Criteria Caixa 
Corp. 

ES0140609019 ES01 EUR CRTF DE000A0XW0F9 CRT4 --- 100 0.0001 
 

Eramet S.A. FR0000131757 FR01 EUR ERAF DE000A0XW0J1 ERA4 ERA5 100 0.001 
 

Eurasian 
Natural Res. 
Corp. 

GB00B29BCK10 GB01 GBP ENRF DE000A0XW0S2 ENR4 --- 1000 0.01 
 

Friends 
Provident PLC 

GB0030559776 GB01 GBP FPFF DE000A0XW0P8 FP4F --- 1000 0.01 
 

Galp Energia 
SGPS S.A. 

PTGAL0AM0009 PT01 EUR GALF DE000A0XW0U8 GAL4 --- 100 0.0001 
 

Hammerson 
PLC 

GB0004065016 GB01 GBP HMSF DE000A0XW0M5 HMS4 --- 1000 0.01 
 

Iberdrola 
Renovables 
S.A. 

ES0147645016 ES01 EUR IBRF DE000A0XW0G7 IBR4 --- 100 0.0001 
 

Inmarsat PLC GB00B09LSH68 GB01 GBP ISAF DE000A0XW0Q6 ISA4 --- 1000 0.01 
 

Marfin 
Investment 
Group S.A. 

GRS314003005 GR01 EUR MIGF DE000A0XW0T0 MI4F --- 100 0.0001 
 

Nokian 
Renkaat Oyj 

FI0009005318 FI01 EUR NREF DE000A0XW0H5 NR4F NR5F 100 0.0001 
 

Pennon Group 
PLC 

GB00B18V8630 GB01 GBP PNNF DE000A0XW0R4 PN4F --- 1000 0.01 
 

SCOR SE FR0010411983 FR01 EUR SCOF DE000A0XW0K9 SC4F SC5F 100 0.0001 
 

Serco Group 
PLC 

GB0007973794 GB01 GBP SRPF DE000A0XW0N3 SR4F --- 1000 0.01 

*The minimum price change for stock futures with assigned Group ID GB01 refers to pence. 

Flexible Futures with cash settlement will be available for all SSFs, whereas Flexible Futures (both cash 
settlement and physical delivery) will only be available for the above-mentioned SSFs with Eurex country 
codes DE01, FI01 and FR01 as of the corresponding product launch dates.  

2. Contract Specifications and Product Parameters  

Generally, contract specifications for the new SSFs are in line with the existing ones with the relevant Eurex 
country codes, also in terms of trading hours and trading calendar, last trading day, settlement as well as 
determination of the daily and final settlement price.  

The updated Annex A of Contract Specifications for Futures Contracts and Options Contracts at Eurex 
Deutschland and Eurex Zürich will be published on the Eurex website as of the corresponding product launch 
dates under: 

www.eurexchange.com > Documents > Rules & Regulations 
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3. Admission to Block-Trading  

The new SSFs will be admitted to OTC Block-Trading. The minimum block trade size will be one contract.  
 

Product Group 

The Product Group for the new SSFs are as follows: 

Product Group 

 

Eurex Country 
Code 
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y Product Group 
Short Name 

ES01, GR01, PT01 Equity Futures Cash Settlement - N C F SSF EUR X N C F S E 

DE01, FI01, FR01 Equity Futures cash/physically 

settled 

EXS N C/P F SSF EUR E N S F S E 

US01, US02 USD Equity Futures Cash 

Settlement 

- N C F SSF USD X N C F S U 

GB01 UK Equity Futures Cash Settled - N C F SSF GBP X N C F S G 

For details on the product groups, please see the following table: 

 

For further information about assigning products and product groups please refer to Eurex circular 232/07, 
section 1.6. 

4. Risk Parameters  

You will receive the relevant risk parameters via the Theoretical Price Files after the product set-up in the 
Eurex® system. The parameters will also be published as of the start of trading on the Eurex website under 

www.eurexchange.com > Clearing > Risk & Margining > Risk Parameters 

5. Mistrade Parameters 

Mistrade Ranges for the new SSFs will be published on the Eurex website as of the corresponding product 
launch dates under the path for SSFs:  

www.eurexchange.com > Trading > Products > Equity Derivatives > Single Stock Futures 

6. Transaction Limits 

In general, the same value which currently relates to futures denominated in the relevant currency will apply. 
The following table gives an overview of the transaction limits for the new SSFs: 

http://www.eurexchange.com
http://www.eurexchange.com
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Eurex Country Code Transaction Limits  which currently apply to futures denominated in  

DE01, ES01, FI01, FR01, GR01, PT01 EUR 

GB01 GBP 

US01, US02 USD 

Detailed information has been published on the Eurex website under the path: 

www.eurexchange.com > Technology > Transaction Limits  

7. Transaction Fees  

Transaction fees for the new SSFs will be in line with the corresponding existing SSFs.  

For the fees reduced since July 1, 2008 please see Eurex circular 140/08. 

8. Data Vendor Codes 

At the start of trading of the corresponding tranches, data vendor codes will be published on the Eurex website 
under the path: 

www.eurexchange.com > Trading > Products > Vendor Product Code Search 

B. Cancellation of Admission of Single Stock Futures and Equity Options  

Eurex will withdraw admission for 19 Single Stock Futures and 14 equity options as announced in previous 
circulars as of July 11, 2008. 

Product ID Product ISIN Product Name 
ALVX DE000A0G9H59 FUT ON ALLIANZ AG XL           

BUDF DE000A0SYAK9 FUT ON BOEHLER-UDDEHOLM AG 

BOSF DE000A0V8CA8 FUT ON HUGO BOSS St. 

BSVF DE000A0V8CB6 FUT ON HUGO BOSS Vz. 

CBRF DE000A0SYA04 FUT ON CADBURY SCHWEPPES PLC 

BUHF DE000A0JY5R9 FUT ON CORPORATE EXPRESS NV 

CRMF DE000A0JY1U2 FUT ON COSMOTE MOBILE TELECOM. 

GDGF DE000A0JZMW5 
FUT ON CGG COMPAGNIE GÉNÉRALE DE 
GÉOPHYSIQUE 

HNRF DE000A0JY407 FUT ON HANNOVER RUECKVERSICH   

MPIF DE000A0C4A43 FUT ON BANCA MONTE DI SIENA    

MRKF DE000A0JY175 FUT ON MERCK                   

MTAF DE000A0JY4T8 FUT ON WARTSILA            

SCTF DE000A0SYBV4 FUT ON Scottish & Newcastle  

SGSF DE000A0G9GX8 FUT ON SGS S.A.                

SKAF DE000A0SYGG4 FUT ON Skanska  

SUNF DE000A0JY5Q1 FUT ON SULZER                  

TA6F DE000A0SNHH3 FUT ON Tele Atlas N.V. 

VEDF DE000A0JY605 FUT ON VEDIOR                  

XSOF DE000A0JY2T2 FUT ON SOGECABLE               

AOL US8873171057 OPT ON TIME WARNER INC.        

BUD AT0000903851 OPT ON Boehler-Uddeholm 

CIS US17275R1023 OPT ON CISCO SYSTEMS           

EMP US2686481027 OPT ON EMC                     

GEC US3696041033 OPT ON GENERAL ELECTRIC        

http://www.eurexchange.com
http://www.eurexchange.com
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Product ID Product ISIN Product Name 
HVM DE0008022005 OPT ON HYPOVEREINSBANK AG 

IBM US4592001014 OPT ON IBM                     

INL US4581401001 OPT ON INTEL CORP              

KNP NL0000852861 OPT ON CORPORATE EXPRESS NV 

MSF US5949181045 OPT ON MICROSOFT               

ORC US68389X1054 OPT ON ORACLE CORP.SHARES      

SCH DE0007172009 OPT ON BAYER SCHERING PHARMA 

SSY US8668102036 OPT ON SUN MICROSYSTEMS        

TRV US1729671016 OPT ON CITIGROUP               

 
 
 
 
Frankfurt, July 9, 2008 
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[….] 

Annex A in relation to subsection 1.6 of the contract specifications: 

 

Futures on Shares of  Product-ID Group ID** 
Cash 
Marke
t-ID** 

Contract  
Size 

Minimum 
Price 
Change* 

Currency 

[….]       
Allianz SE      ALVX DE01 XETR 100 0.001 EUR 

Banca Monte dei Paschi di Siena 
S.p.A.  

MPIF IT01 XMIL 1000 0.0001 EUR 

Böhler-Uddeholm AG      BUDF AT01 XVIE 100 0.001 EUR 

Cadbury Schweppes PLC CBRF GB01 XLON 1000 0.01 GBP 

CGG Veritas S.A. GDGF FR01 XPAR 10 0.001 EUR 

Corporate Express N.V. BUHF NL01 XAMS 100 0.0001 EUR 

Cosmote Mobile Communications 
S.A.  

CRMF GR01 XATH 100 0.0001 EUR 

Hannover Rückversicherung AG      HNRF DE01 XETR 100 0.0001 EUR 

Hugo Boss AG, St. BOSF DE01 XETR 100 0.0001 EUR 

Hugo Boss AG, Vz. BSVF DE01 XETR 100 0.0001 EUR 

Merck KGaA      MRKF DE01 XETR 100 0.001 EUR 

Scottish & Newcastle PLC SCTF GB01 XLON 1000 0.01 GBP 

SGS S.A. - N. SGSF CH02 XVTX 10 0.01 CHF 

Skanska AB      SKAF SE01 XSSE 100 0.001 EUR 

Sogecable S.A.  XSOF ES01 XMAD 50 0.001 EUR 

Sulzer AG – N. SUNF CH01 XSWX 10 0.01 CHF 

Tele Atlas N.V. TA6F DE01 XETR  100 0.0001 EUR 

Vedior N.V.  VEDF NL01 XAMS 100 0.0001 EUR 

Wartsila Corp MTAF FI01 XHEL 100 0.0001 EUR 

[….]       

 

* The minimum price change with regard to share futures with assigned group ID GB01 refers to Pence.. 

** The group ID as well as the cash market ID shall be assigned by the Eurex Exchanges according to the following 
table and shall serve, amongst others, the purpose of determining a market place for the price of the share 
underlying the contract. 

 

[….] 
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Annex B in relation to subsection 2.6 of the contract specifications: 

Options on Shares of Product-ID 
Group 
ID* 

Cash 
Market 
ID* 

Contract 
Size 

Term 
(Months) 

Minimum 
Price 
Change 

Currency 

[...]        
Bayer Schering Pharma AG SCH DE11 XETR 100 24 0,01 EUR 
Bayerische Hypo- und Vereinsbank AG  HVM DE11 XETR 100 24 0,01 EUR 
Böhler-Uddeholm AG      BUD AT11 XVIE 100 24 0,01 EUR 
Cisco Systems Inc. CIS US11 XETR 100 12 0,01 EUR 
Citigroup Inc.  TRV US11 XETR 100 12 0,01 EUR 
Corporate Express N.V. KNP NL11 XAMS 100 60 0,01 EUR 
EMC Corp.  EMP US11 XETR 100 12 0,01 EUR 
General Electric Co.  GEC US11 XETR 100 12 0,01 EUR 
Intel Corp.  INL US11 XETR 100 12 0,01 EUR 
International Business Machines Corp.  IBM US11 XETR 100 12 0,01 EUR 
Microsoft Corp. MSF US11 XETR 100 12 0,01 EUR 
Oracle Corp.  ORC US11 XETR 100 12 0,01 EUR 
Sun Microsystems Inc.  SSY US11 XETR 100 12 0,01 EUR 
Time Warner Inc.  AOL US11 XETR 100 12 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 others, serve the purpose of determining a market place for the price of the share underlying the 
contract. 

[….] 
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[….] 

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 

[….]       
Barclays PLC BARG GB01 XLON 1000 0.01 GBP 

Caterpillar Inc.  CATF US01 XNYS 100 0.0001 USD 

centrotherm photovoltaics AG CTNF DE01 XETR 100 0.0001 EUR 

Cisco Systems Inc. CSCF US02 XNAS 100 0.0001 USD 

Citigroup Inc. CITF US01 XNYS 100 0.0001 USD 

CropEnergies AG CE2F DE01 XETR 100 0.0001 EUR 

Du Pont Nemours & Co. DDFF US01 XNYS 100 0.0001 USD 

Emerson Electric Co. EMRF US01 XNYS 100 0.0001 USD 

Freep. McMoRan Copp.&Gold Inc. FCXF US01 XNYS 100 0.001 USD 

General Electric Co. GECF US01 XNYS 100 0.0001 USD 

Gilead Sciences Inc. GILF US02 XNAS 100 0.0001 USD 

Intel Corp. INTF US02 XNAS 100 0.0001 USD 

Intl Business Machines Corp. IBMF US01 XNYS 100 0.001 USD 

K+S Aktiengesellschaft      SDXG DE01 XETR 100 0.001 EUR 

Microsoft Corp. MSTF US02 XNAS 100 0.0001 USD 

Oracle Corp. ORCF US02 XNAS 100 0.0001 USD 

Phoenix Solar AG PSAF DE01 XETR 100 0.0001 EUR 

REpower Systems AG RPWF DE01 XETR 100 0.001 EUR 

Solaria Energia Y Medio Ambi. SLRF ES01 XETR 100 0.0001 EUR 

Sun Microsystems Inc. JAVF US02 XNAS 100 0.0001 USD 

Time Warner Inc. TWXF US01 XNYS 100 0.0001 USD 

[….]       

 

* The minimum price change with regard to share futures with assigned group ID GB01 refers to Pence.. 

** The group ID as well as the cash market ID shall be assigned by the Eurex Exchanges according to the following 
table and shall serve. amongst others. the purpose of determining a market place for the price of the share 
underlying the contract. 

 

[….] 
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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 

[….]       
AMEC PLC AMEF GB01 XLON 1000 0.01 GBP 

Bolsas y Mercados Espanoles BMEF ES01 XMAD 100 0.0001 EUR 

Criteria Caixa Corp. CRTF ES01 XMAD 100 0.0001 EUR 

Eramet S.A. ERAF FR01 XPAR 100 0.001 EUR 

Eurasian Natural Res. Corp. ENRF GB01 XLON 1000 0.01 GBP 

Friends Provident PLC FPFF GB01 XLON 1000 0.01 GBP 

Galp Energia SGPS S.A. GALF PT01 XLIS 100 0.0001 EUR 

Hammerson PLC HMSF GB01 XLON 1000 0.01 GBP 

Iberdrola Renovables S.A. IBRF ES01 XMAD 100 0.0001 EUR 

Inmarsat PLC ISAF GB01 XLON 1000 0.01 GBP 

Marfin Investment Group S.A. MIGF GR01 XATH 100 0.0001 EUR 

Nokian Renkaat Oyj NREF FI01 XHEL 100 0.0001 EUR 

Pennon Group PLC PNNF GB01 XLON 1000 0.01 GBP 

SCOR SE SCOF FR01 XPAR 100 0.0001 EUR 

Serco Group PLC SRPF GB01 XLON 1000 0.01 GBP 

[….]       

 

* The minimum price change with regard to share futures with assigned group ID GB01 refers to Pence.. 

** The group ID as well as the cash market ID shall be assigned by the Eurex Exchanges according to the following 
table and shall serve. amongst others. the purpose of determining a market place for the price of the share 
underlying the contract. 

 

[….] 


