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Order Number
E5E-168-0406

ARBN Number
Eurex Frankfurt AG ARBN 100 999 764

contract Specificat

Underlying DAX?®, Dow Jones EURO STOXX 50° Index
Instruments i and SMmI®
Contract Value EUR 5 ( DAX®), EUR 10 (Dow Jones EURO

§ STOXX 50° Index), CHF 10 (SMI®) per index
point of the respective underlying instrument

Settlement Cash settlement, payable on the first exchange
trading day following the Final Settlement Day

Price Determination In points, with one decimal place
and Minimum i The minimum price change is 0.1 points.
Price Movement H

Contract Months One month for all contracts expiring on the 1st,
¢ 2nd and 4th Friday of a calendar month — more
than a month for contracts expiring on the 5th
i Friday of a calendar month

Bloomberg and Reuters codes for Weekly
Options are available on our website
www.eurexchange.com.

Contacts

Do you require further information?
We are happy to assist you.

Frankfurt

Gwenael Gautier

T +49-69-211-12577

e-mail: Gwenael.Gautier@eurexchange.com
London

Ingrid Houchin

T +44-20-7862-7233

e-Mail: Ingrid.Houchin@deutsche-boerse.com
Zurich

Markus-Alexander Flesch

T +41-58-854-2948

e-mail: Markus-Alexander.Flesch@eurexchange.com
Paris

Laurent Ortiz

T +33-1-5527-6772

e-mail: Laurent.Ortiz@eurexchange.com

or visit www.eurexchange.com
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Deutsche Borse AG (DBAG), Clearstream Banking AG (Clearstream), Eurex Bonds GmbH
(Eurex Bonds), Eurex Repo GmbH (Eurex Repo), Eurex Clearing AG (Eurex Clearing) and
Eurex Frankfurt AG are public companies and are registered under German law. Eurex
Zurich AG is a public company and is registered under Swiss law. Clearstream Banking
S.A. (Clearstream) is a public company and is registered under Luxembourg law. U.S.
Futures Exchange, L.L.C. (Eurex US) is a limited liability company and is registered under
the law of the U.S. state of Delaware. The administrating and operating institution of the
Frankfurt Stock Exchange (FSE) is DBAG. The administrating and operating institution of
Eurex Deutschland is Eurex Frankfurt AG (Eurex). Eurex Deutschland and Eurex Zirich AG
are in the following referred to as the “Eurex Exchanges". All intellectual property, pro-
prietary and other rights and interests in this publication and the subject matter hereof
(other than certain trademarks and service marks listed below) are owned by DBAG and
its affiliates and subsidiaries including, without limitation, all patent, registered design,
copyright, trademark and service mark rights. While reasonable care has been taken in the
preparation of this publication to provide details that are accurate and not misleading at
the time of publication DBAG, Eurex, Eurex Bonds, Eurex Repo, the Eurex Exchanges,
Eurex US, Eurex Clearing, Clearstream and FSE and their respective servants and agents
(a) do not make any representations or warranties regarding the information contained
herein, whether express or implied, including without limitation any implied warranty of
merchantability or fitness for a particular purpose or any warranty with respect to the
accuracy, correctness, quality, completeness or timeliness of such information, and (b) shall
not be responsible or liable for any third party’s use of any information contained herein
under any circumstances, including, without limitation, in connection with actual trading
or otherwise or for any errors or omissions continued in this publication.

This publication is published for information only and shall not constitute investment
advice. This brochure is not intended for solicitation purposes but only for use as general
information. All descriptions, examples and calculations contained in this publication are
for illustrative purposes only.

Eurex offers services directly to members of the Eurex Exchanges. Those who desire to
trade any products available on the Eurex market or who desire to offer and sell any such
products to others should consider legal and regulatory requirements of those jurisdictions
relevant to them, as well as the risks associated with such products, before doing so.

Eurex derivatives (other than DAX® Futures contracts, Dow Jones STOXX 50° Index
Futures contracts, Dow Jones EURO STOXX 50° Index Futures contracts, Dow Jones
STOXX® 600 Banking Sector Futures contracts, Dow Jones EURO STOXX® Banking Sector
Futures contracts, Dow Jones Global Titans 50°* Index Futures contracts, Dow Jones Italy
Titans 30°" Index Futures contracts, MDAX® Futures contracts and Eurex interest rate
derivatives) are currently not available for offer, sale or trading in the United States or

by United States persons.

Trademarks and Service Marks

Buxl®, DAX®, Eurex®, Eurex Bonds®, Eurex Repo®, Eurex Strategy Wizard®", Eurex US®,
FDAX?® iNAV®, MDAX®, ODAX®, SDAX®, StatistiX®, TecDAX®, VDAX-NEW?®, Xetra®and
XTF Exchange Traded Funds®are registered trademarks of Deutsche Borse AG.

Xemac® is a registered trademark of Clearstream Banking AG. Vestima® is a registered trade-
mark of Clearstream International S.A.

SMI®, SMIM®and VSMI® are registered trademarks of SWX Swiss Exchange.

STOXX?®, Dow Jones STOXX® 600 Index, Dow Jones STOXX® Mid 200 Index, Dow Jones
STOXX® TMI Index, VSTOXX® Index and Dow Jones EURO STOXX®/STOXX® 600 Sector
Indexes as well as the Dow Jones EURO STOXX 50° Index and the Dow Jones STOXX 50°
Index are service marks of STOXX Ltd. and/or Dow Jones & Company, Inc.

Dow Jones, Dow Jones Global Titans 50°* Index, and Dow Jones lItaly Titans 30°* Index are
service marks of Dow Jones & Company, Inc. The derivatives based on these indexes are
not sponsored, endorsed, sold or promoted by STOXX Ltd. or Dow Jones & Company, Inc.,
and neither party makes any representation regarding the advisability of trading or of
investing in such products.

The names of other companies and third party products may be the trademarks or service
marks of their respective owners.

Equity Index Derivatives
Eurex Weekly Options:

Fast Action with Short Term
Trading Opportunities




Eurex Weekly Options on the DAX®, Dow Jones

In addition to futures and options on the major
European indexes, Eurex now offers you a choice
of short-term option expirations — all on the same
trading platform. To position yourself in order to
benefit from expected short-term market move-
ments is now easier and more efficient than ever.
Whether it is key economic data being published
or imminent major political events: Eurex Weekly
Options are not only the perfect tool to optimize

New Trading Strategies with High G E

With Weekly Options, there is always a series that
is close to expiration. Therefore, gamma exposure
(the momentum of the option price in the event of
a changing underlying instrument price) is
particularly high for these contracts, offering
attractive trading opportunities:

o Weekly Options provide additional flexibility
to your trading strategies: Benefit from attractive
extra returns, generated from unexpected short-

At the start of trading on each Friday, the Weekly
Option for the same week of the following month
will be listed. At the time of listing, Weekly Options
have a four-week lifetime (except for the option
on the fifth Friday, which has a longer lifetime, due
to the calendar): You will thus have four Weekly
Options contracts on each of the three indexes
available for trading at any time.

Example: The following expirations will be available
on April 24, 2006:

This will ensure high liquidity from the very
beginning allowing you to benefit from tight
spreads.

The Underlying Indexes

The DAX® is Deutsche Borse's blue chip index
containing the 30 largest and most actively
traded German stocks admitted to trading at the
Frankfurt Stock Exchange. Since June 2002, the
index weighting has been based on free float;

. . . . . Maturi Maturity Style . . . . .
your directional exposure or hedging strategy, term market movements — which may be trig- Y y Sty the weight of each constituent in the index is thus
. . o . 2006 ==———p Apr28 Weekly Options (4th Friday) . .
but also require relatively low capital investment. gered (for example) by unanticipated macro- —> May 05 Weekly Options (1stFriday) based only on those shares which are freely avail-
. . Ly _ —p May 12 Weekly Options (2ndFriday) f ®; i
economic data, or surprising political develop > May 19 Standard Option Series (3rd Friday) able for trading. The DAX® is a performance index,
Weekly Options broaden your choice of Eurex ments. Thanks to the high gamma exposure of == Jun 16 Standard Option Series (3rd Friday) and hence based on the assumption of all dividends
. i . . . . P> Jun 30 Weekly Options (5th Friday) L. . . .
equity index derivatives by extending the product Weekly Options, and the resulting pronounced — Ul 21 Standard Option Series and other distributions being reinvested.
range at the short end. If you structure and sell option price movements, you can target the —— ik Sk Opptem Saits
o ] i > Dec 15 Standard Option Series .
structured retail investment products, Eurex Weekly outcome of such events in a fast and effective 2007 > Jun 15 Standard Option Series The European benchmark index Dow Jones
. . . g . .o . . — Dec 21 Standard Option Seri
Options offer very attractive opportunities to manner, by tailoring individual trading strategies 2008 0 :StZ:di:d O&:g: e EURO STOXX 50¢ reflects the performance of
hedge your product exposure using exchange- accordingly. > Dec19 i Standard Option Series the 50 most important and most actively traded
. . 2009 Dec 18 Standard Option Series
traded contracts. ¢ Weekly Options can also be used to effectively 2010 Dec 17 : Standard Option Series stocks from the twelve member states of the
offset the potential fallout of short-term events, 581; gec lopsimer Opien Seifs eurozone. Launched in early 1998, the index was
ec 21 : Standard Option Series
which might have a negative impact on portfolio 2013 Dec 20 Standard Option Series jointly developed by Deutsche Borse, Paris Bourse
. s . .. . . 2014 Dec 19 : Standard Option Series . .
Trading Facilitated by Straightforward Pricing and performance — in this way, you can leverage the 2015 Dec 18 Standard ogﬁon Series and SWX, together with Dow Jones. The index

High Transparency

To date, options with extremely short life cycles
were traded in the European derivatives markets
on an OTC basis only. Our standardized exchange-
traded contracts enhance transparency and im-
prove pricing; moreover, trading will be safer and
more cost-efficient thanks to straight-through
processing (STP), with fully-neutralized counter-
party risks and corresponding relief on credit lines.
Together, these benefits will facilitate trading

for you.

high gamma exposure to fine-tune your hedging
strategies.

Four Weekly Options Available on Each Index
at any Time

Eurex Weekly Options will be launched on the
benchmark indexes DAX®, Dow Jones EURO
STOXX 50° and Swiss blue chip index SMI®, with
contracts expiring on the first, second, fourth and
fifth Friday of each calendar month. For months
without a fifth Friday, the option expiration will
fall on the next fifth Friday. The third Friday of each
month will remain with standard option series.

The contract specifications of the new Weekly
Options are in line with those of index options
with monthly expirations. The new index option
contracts will also be available for the Eurex
OTC Trading Functionality.

Continuous Market-Making to Ensure
High Liquidity

Market Makers will support Weekly Options
straight from the launch date. The new index
options will be included in both Permanent Market-
Making and Advanced Market-Making schemes.

weighting is based on free float market capital-
ization, with a maximum ten percent weighting
for each individual constituent.

The blue chip Swiss Market Index (SMI®) is the
most important Swiss stock market index, com-
prising up to 30 of the largest and most liquid
Swiss stocks. At present, the SMI® constituents
account for approximately 90 percent of market
capitalization and traded volumes of all Swiss and
Liechtenstein stocks quoted at SWX.The SMI®

is a price index, without adjustment for dividends.



