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

AMENDMENTS ARE MARKED AS FOLLOWS: 

INSERTIONS ARE UNDERLINED; 

DELETIONS ARE CROSSED OUT 

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

[…] 

Part 1 Contract Specifications for Futures Contracts 

[…] 

Contract Specifications for Eurex Daily Futures Contracts on 

KOSPI 200 Derivatives of the Korea Exchange (KRX) 

[…] 

Subject Matter of Contract 

(1) Eurex Daily Futures Contracts on KOSPI 200 Derivatives refers to KOSPI 200 

Monthly Options Contracts or to KOSPI 200 Thursday Weekly Options Contracts or 

to to KOSPI 200 Monday Weekly Options Contracts or to KOSPI 200 Futures 

Contracts or to Mini KOSPI 200 Futures Contracts (these underlyings, the “KOSPI 

Derivatives” and each a “KOSPI Derivative”) as follows: 

Eurex Daily Futures Contract on: Underlying KOSPI Derivative 

[…]  

KOSPI 200 Thursday Weekly Options 

Contracts 

options series of a KOSPI 200 

Thursday Weekly Options Contract 

admitted to trading at KRX 

KOSPI 200 Monday Weekly Options 

Contracts 

options series of a KOSPI 200 Monday 

Weekly Options Contract admitted to 

trading at KRX 

[…]  

 

For the contract specifications of the underlying KOSPI Derivatives, the publications 

of KRX shall apply. Information on the KOSPI 200 contracts is available under: 

 […] 

 KOSPI 200 Monthly Options Contracts and KOSPI 200 Thursday Weekly Options 

Contracts and KOSPI 200 Monday Weekly Options Contracts: 
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[…] 

[…] 

Introduction of new Eurex Daily Futures Contracts on KOSPI 200 Monthly Options 

Contracts and KOSPI 200 Thursday Weekly Options Contracts and KOSPI 200 

Monday Weekly Options Contracts 

(1) KRX shall, after its same-day close of trading, transfer the options series of the 

KOSPI 200 Monthly Options Contracts and KOSPI 200 Thursday Weekly Options 

Contracts and KOSPI 200 Monday Weekly Options Contracts admitted on KRX to 

Eurex Deutschland. These transferred series shall generally be admitted to trading 

at Eurex Deutschland on the following Exchange day. 

(2) The number of Eurex Daily Futures Contracts on KOSPI 200 Monthly Options 

Contracts and KOSPI 200 Thursday Weekly Options Contracts and KOSPI 200 

Monday Weekly Options Contracts admitted to trading on a daily basis corresponds 

to the number of options series of the KOSPI 200 Monthly Options Contracts and 

KOSPI 200 Thursday Weekly Options Contracts and KOSPI 200 Monday Weekly 

Options Contracts transferred by KRX to Eurex Deutschland after its same-day close 

of trading and admitted to trading on the exchange day after next of KRX. 

Price Gradations 

The smallest price change (tick) is: 

[…] 
◼ For Eurex Daily Futures Contracts on KOSPI 200 Monthly Options Contracts and 

KOSPI 200 Thursday Weekly Options Contracts and KOSPI 200 Monday Weekly 

Options Contracts: 

[…] 

[…] 
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Part 3 Contracts Off-Book 

[…] 

Entry Intervals for Contract Prices 

[…] 

Special Features of the Entry Interval for Daily Futures Contracts on KOSPI 200 

Monthly Options Contracts and KOSPI 200 Thursday Weekly Options Contracts 

and KOSPI 200 Monday Weekly Options Contracts of the Korea Exchange (KRX)  

 For Eurex KOSPI Daily Futures Contracts, the official closing price of the first contract 

month of the KOSPI 200 Futures of KRX, shall be extended or reduced by twice the 

margin parameter valid for the Eurex KOSPI Daily Futures Contracts when entering a 

Block Trade in the Eurex KOSPI Daily Futures Contracts at Eurex Deutschland. The 

above-mentioned official closing price is provided by KRX. On the basis of the 

determined interval and taking into account the implied volatilities of the respective Eurex 

KOSPI Daily Futures Contracts determined at Eurex Deutschland, theoretical maximum 

and minimum values for the price of the respective Block Trade in Eurex KOSPI Daily 

Futures Contracts shall be determined in the course of the day. The resulting interval 

shall be extended by half the admissible maximum quote spread on all trading days 

except the exchange day before the last trading day of KOSPI 200 Monthly Options 

Contracts and KOSPI 200 Thursday Weekly Options Contracts and KOSPI 200 Monday 

Weekly Options Contracts of KRX. On the exchange day before the last trading day of 

KOSPI 200 Monthly Options Contracts and KOSPI 200 Thursday Weekly Options 

Contracts of KRX and KOSPI 200 Monday Weekly Options Contracts of KRX, the interval 

shall be extended by the entire admissible maximum quote spread. This results in the 

interval of the permissible prices for Block Trades in Eurex KOSPI Daily Futures 

Contracts. 

 Number 3.1.9 applies mutatis mutandis for the determination of the interval for entering a 

trading strategy in Eurex KOSPI Daily Futures Contracts.  

[…] 
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Contracts Admitted for Off-Book Trading  

[…] 

Block trades 

 […] 

Product Minimum number of 
contracts traded 

Standard Additional 
contract 
versions 

Y/N 

TES Eurex 
EnLight 

and QTPIP 
entered 
Trans-

actions* 

[…]    

Index Futures    

[…]    

Eurex Daily Futures on KOSPI 200 Thursday Weekly Options (OKW1/3/4/5) N 500 N / A 

Eurex Daily Futures on KOSPI 200 Monday Weekly Options (OKM1/2/3/4/5) N 500 N / A 

*  This applies to transactions entered by QTPIP according to Section 4.6 (3) of the Conditions for Trading at Eurex 
Deutschland. The provisions for TES apply for transactions entered by STPIP according to Section 4.6 (2) of the Conditions 
for Trading at Eurex Deutschland. 

 […] 

 

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

 


