Attachment 2 to Eurex circular 119/19

3.1 Product overview
Currency Index type MSCI Index Code Bloomberg
(end of day)
MSCI USA ESG Screened | USD NTR XC000A26RHZ4 | 721417 NU721417
MSCI World ESG Screened | USD NTR XC000A26RR77 | 721415 NU721415
MSCI EM ESG Screened USD NTR XCO00AZ6RR85 | 728007 Tbd
MSCI EAFE ESG Screened | USD NTR XCO00A26RRI3 | 778974 Tbd
MSCI Japan ESG Screened | USD NTR XCO00A26RSA4 | 721420 NU721420

Eurex products

Product name Currency Index type Product code Product type
Future on MSCI USA ESG Screened usD NTR DE000A26RH02 FMSU FINX
Future on MSCI World ESG Screened usD NTR DEOOOA26RSB4 FMSW FINX
Future on MSCI EM ESG Screened usb NTR DEO0OOA26RSC2 FMSM FINX
Future on MSCI EAFE ESG Screened usb NTR DEO000A26RSDO FMSF FINX
Future on MSCI Japan ESG Screened uUsD NTR DEOOOA26RSES8 FMSJ FINX

3.2 Contract specifications (Draft)

Description of underlying

Contract value

Settlement

Price determination

Minimum price change

Contract months

Last trading day/final settlement day

Final settlement price

A detailed description of the index rules and regulations can be
found on the MSCI website under www.msci.com

USD 10 per index point

Cash settlement, due on the first exchange day after the final
settlement day.

In points, with two decimal places.

0.1 (equals USD 1)

Contrary to the minimum price change in the orderbook, all MSCI
futures may be entered in TES with a minimum price change of
0.001.

The next twelve quarter months of the cycle March, June,
September and December (36 months)

The third Friday of each maturity month, if this is a trading day at
Eurex Deutschland, otherwise the trading day immediately
preceding that day.

Close of trading for maturing series: 22:00 CET.

The final settlement day is the trading day following the last trading
day.

Relevant for the MSCI equity index derivatives is the index closing
price on the last trading day.




