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

CHANGES ARE MARKED AS FOLLOWS:  

AMENDMENTS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

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

[…] 

Chapter II 
Transactions at Eurex Deutschland and Eurex Zürich (Eurex Exchanges) 

[…] 

Part 2 
Clearing of Futures Contracts 

[…] 

2.3 Clearing of Fixed Income Futures contracts 

[…] 

2.3.4 Fulfilment, Delivery 

(1) A delivery obligation arising out of a short position in a Euro-fixed income futures contract may only 
be performed by the debt securities determined by Eurex Clearing AG. For delivery, debt securities of 
the Federal Republic of Germany denominated in EUR with a fixed coupon of the Federal Republic of 
Germany (for Euro-Schatz-, Euro-Bobl-, Euro-Bund- and Euro-Buxl Futures contracts) and of the 
Republic of Italy (for Euro-BTP-Futures contracts) can be chosen with a remaining uncallable term 
of: 

§ 1.75 up to 2.25 years for Euro-treasure Futures contracts 

§ 4.5 upt to 5.5 years for Euro-Bobls Futures contracts 

§ 8.5 up to 10.5 years for Euro-federal Futures contracts 

§ 24 up to 35 years for Euro-Buxl Futures contracts 

§ 8.5 up to 11 years and an original term of no longer than 16 years for Euro-BTP Futures 
contracts. 

The bonds have to possess a minimum issuance volume of EUR 5 billion;, Euro Buxl- and Euro-BTP 
Futures contracts, in contrast, have to amount to a minimum issuance volume of EUR 10 billion. 
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A delivery obligation arising out of a short position in a CONF futures contract may only be performed 
by obligations determined by Eurex Clearing AG. Obligations of the Swiss Confederation denominated 
in Swiss Francs with a remaining term of at least eight years up to 13 years at most can be chosen. 
Concerning obligations with early redemption option, the first and last possible redemption date at 
the point of delivery of the contract must be between eight and 13 years. The obligations must 
possess a minimum issuance volume of CHF 500 millions. 

[…] 

 


