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

AMENDMENTS ARE MARKED AS FOLLOWS: 

INSERTIONS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

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

[…] 

Part 1 Contract Specifications for Futures Contracts 

[…] 

Subpart 1.3 Contract Specifications for Index Futures Contracts 

The following subpart contains contract specifications for Futures contracts on stock index (“Index 
Futures Contracts”). 

1.3.1 Subject Matter of Contract 

(1) An Index Futures Contract is a futures contract on a specific stock index. 

(2) Futures Contracts on the following stock indices are available for trading at Eurex 
Deutschland such that the publication of the enclosed institutions shall determine the 
composition, weighting and calculation: 

[…] 
n MSCI ACWI ex USA Index (MSCI Inc.) 
n MSCI Argentina (MSCI Inc.) 
n […] 
n MSCI Europe ex Switzerland Index (MSCI Inc.)  
n MSCI Europe ex UK Index (MSCI Inc.)  
n […] 
n MSCI Indonesia Index (MSCI Inc.) 
n MSCI Italy (MSCI Inc.) 
n […] 
n MSCI World Index (NTR, EUR) (MSCI Inc.) 
n MSCI World Index (NTR, GBP) (MSCI Inc.) 
[…] 
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(2a) Futures Contracts on the following MSCI Emerging Market Sector indices are 
available for trading at Eurex Deutschland 

n MSCI EM Communication Service Index (NTR, USD) (MSCI Inc.) 
n MSCI EM Consumer Discretionary Index (NTR, USD) (MSCI Inc.) 
n MSCI EM Consumer Staples Index (NTR, USD) (MSCI Inc.) 
n MSCI EM Energy Index (NTR, USD) (MSCI Inc.) 
n MSCI EM Financials Index (NTR, USD) (MSCI Inc.) 
n MSCI EM Health Care Index (NTR, USD) (MSCI Inc.) 
n MSCI EM Industrials Index (NTR, USD) (MSCI Inc.) 
n MSCI EM Information Technology Index (NTR, USD) (MSCI Inc.) 
n MSCI EM Materials Index (NTR, USD) (MSCI Inc.) 
n MSCI EM Real Estate Index (NTR, USD) (MSCI Inc.) 
n MSCI EM Utilities Index (NTR, USD) (MSCI Inc.) 

  

(2b) Futures Contracts on the following MSCI World Sector indices are available for 
trading at Eurex Deutschland: 

n MSCI World Communication Service Index (NTR, USD) (MSCI Inc.) 
n MSCI World Consumer Discretionary Index (NTR, USD) (MSCI Inc.) 
n MSCI World Consumer Staples Index (NTR, USD) (MSCI Inc.) 
n MSCI World Energy Index (NTR, USD) (MSCI Inc.) 
n MSCI World Financials Index (NTR, USD) (MSCI Inc.) 
n MSCI World Health Care Index (NTR, USD) (MSCI Inc.) 
n MSCI World Industrials Index (NTR, USD) (MSCI Inc.) 
n MSCI World Information Technology Index (NTR, USD) (MSCI Inc.) 
n MSCI World Materials Index (NTR, USD) (MSCI Inc.) 
n MSCI World Real Estate Index (NTR, USD) (MSCI Inc.) 
n MSCI World Utilities Index (NTR, USD) (MSCI Inc.) 
 

[…] 

(5) The value of a futures contract shall be: 

[…] 
n EUR 100 per index point for Futures Contracts on the EURO STOXX 50® Low 

Carbon Index, MSCI ACWI Index (NTR, EUR), the MSCI Europe (GTR, EUR), 
the MSCI Europe Index (NTR & Price, EUR), the MSCI Europe Growth Index, the 
MSCI Europe Value Index, the MSCI Europe ex Switzerland Index, the MSCI 
Europe ex UK Index, the MSCI EMU Index (GTR, EUR), the MSCI EMU Index 
(NTR, EUR), MSCI EMU Growth (NTR, USD), MSCI EMU Value (NTR, USD), the 
MSCI Emerging Market Index (NTR, EUR), the MSCI France (GTR, EUR), the 
MSCI France (NTR, EUR), the MSCI World Index (GTR, EUR), the MSCI World 
Index (NTR, EUR), the STOXX 50® Europe Select 50 Index and the STOXX® 
Europe 600 ESG-X Index and the STOXX® Europe Climate Impact Ex Global 
Compact Controversial Weapons & Tobacco Index 

n EUR 500 per index point for Futures Contracts on the MSCI Italy Index 
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n CHF 10 per index point for Futures Contracts on the SMI®, SLI® and the SMIM® 
n GBP 5 per index point for Futures Contracts on the MSCI World (NTR, GBP) 

Index  
[…] 
n USD 50 per index point for Futures Contracts on the MSCI Chile Index, MSCI 

China Free Index, MSCI Czech Republic Index, MSCI EAFE (Price, USD), MSCI 
Egypt Index, MSCI Mexico Index, MSCI Emerging Market Index (Price, USD), 
MSCI Emerging Markets EMEA ex Turkey (USD, NTR), MSCI Emerging Market 
Sector Indices, MSCI Mexico Index, MSCI Pakistan (NTR, USD), MSCI 
Philippines Index, MSCI Russia Index (NTR, USD), MSCI United Arab Emirates 
Index and the MSCI World Midcap Index 

n USD 100 per index point for Futures Contracts on the MSCI AC Asia (NTR, 
USD), MSCI AC Asia Pacific Index, MSCI AC Asia Pacific ex Japan Index, MSCI 
AC Asia ex Japan (NTR, USD), MSCI ACWI (NTR, USD), MSCI ACWI ex USA 
Index, MSCI Argentina Index, MSCI Emerging Markets Index (NTR, USD), MSCI 
Emerging Markets Growth (USD, NTR), MSCI Emerging Markets Value (USD, 
NTR), MSCI Emerging Markets Asia Index, MSCI Emerging Markets EMEA 
Index, MSCI Emerging Markets Latin America Index, MSCI Hungary Index, MSCI 
India Index, MSCI Malaysia Index, MSCI Morocco Index, MSCI Taiwan (USD, 
NTR), MSCI New Zealand, MSCI Poland Index and, the MSCI South Africa Index 
and the MSCI World Sector Indices. 

[…] 

1.3.5 Price Gradations 

1.3.5.1 General Price Gradations for Index Futures Contracts 

The price of Index Futures Contracts shall be quoted in points. The minimum price 
change (Tick) shall be: 

n 0.01 points at 

− MSCI Italy, this represents a value of 5 EUR  

[…] 

n 0.1 points at  

[…] 
− SLI®, this represents a value of CHF 1 
− MSCI AC Asia (NTR, USD), MSCI AC Asia ex Japan (NTR, USD), MSCI 

Emerging Markets Value (NTR, USD), MSCI Emerging Markets Growth (NTR, 
USD) and MSCI Taiwan (NTR, USD), this represents a value of USD 10.00 

− MSCI Emerging Markets (NTR, EUR), MSCI EMU Value (NTR, EUR), and 
MSCI EMU Growth (NTR, USDEUR) and, MSCI Europe ex UK this represents 
a value of EUR 10 

− MSCI Russia (Price, USD), this represents a value of USD 1 
− MSCI Chile, MSCI China Free, MSCI Czech Republic, MSCI EAFE (Price, 

USD), MSCI Emerging Markets (Price, USD), MSCI Emerging Markets 
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Sectors, MSCI Mexico, MSCI Philippines, MSCI Russia (NTR, USD) and 
MSCI United Arab Emirates, this represents a value of USD 5 

− MSCI AC Asia (NTR, USD), MSCI AC Asia ex Japan (NTR, USD), MSCI AC 
Asia Pacific, MSCI AC Asia Pacific ex Japan, MSCI Argentina, MSCI 
Emerging Markets (NTR, EURUSD), MSCI Emerging Markets Asia, MSCI 
Emerging Markets EMEA, MSCI Emerging Markets Latin America, MSCI 
Emerging Markets Value (NTR, USD), MSCI Emerging Markets Growth (NTR, 
USD), MSCI Hungary, MSCI India, MSCI Malaysia, MSCI Morocco, MSCI 
New Zealand, MSCI Poland,  and MSCI South Africa, MSCI World Sectors 
and, MSCI Taiwan (NTR, USD), this represents a value of USD 10 

 
[…] 

n 1 point at 

[…] 
− MSCI Singapore (NTR, USD), this represents a value of USD 5 
− MSCI World (NTR, GBP), this represents a value of GBP 5 
[…] 

[…] 

 

Part 3 Contracts Off-Book 

[…] 

Subpart 3.2 Contracts Admitted for Off-Book Trading  

The following Futures and Options Contracts admitted for trading at Eurex Deutschland 
may be entered using the Eurex T7 Entry Service for the trade types specified below.  

3.2.1 Block trades 

[…] 

Product Minimum 
number of 
contracts 
traded 

Standard Additional 
contract 
versions 
Y/N 

 

[…]   

Index Futures   

[…]   
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Product Minimum 
number of 
contracts 
traded 

Standard Additional 
contract 
versions 
Y/N 

 

Futures Contracts on the MSCI AC Asia ex Japan Index (NTR, USD) (FMXJ) Y 1 

Futures Contracts on the MSCI Argentina Index (NTR, USD) (FMAR) Y 1 

[…]   

Futures Contracts on the MSCI EM LatAm ex Brazil Index (USD, NTR) 
(FMXB) 

Y 1 

Futures Contracts on the MSCI EM Sector Indices (NTR, USD) Y 1 

[…]   

Futures Contracts on the MSCI Europe ex Switzerland Index (FMXS) Y 10 

Futures Contracts on the MSCI Europe ex UK Index (FMXG) Y 1 

[…]   

Futures Contracts on the MSCI Indonesia Index (FMID) Y 10 

Futures Contracts on the MSCI Italy Index (FMIT) Y 1 

[…]   

Futures Contracts on the MSCI World Index (NTR, USD) (FMWO) Y 100 

Futures Contracts on the MSCI World Index (NTR, GBP) (FMWB) Y 1 

[…]   

Futures Contracts on the MSCI World Midcap Index (FMWM) Y 1 

Futures Contracts on the MSCI World Sector Indices (USD, NTR) Y 1 

[…]   

 

[…] 

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

 


