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

AMENDMENTS ARE MARKED AS FOLLOWS: 

INSERTIONS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

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

[…] 

Part 1 Contract Specifications for Futures Contracts 

[…] 

Subpart 1.6 Contract Specifications for Futures Contracts on Shares 

The following subpart contains the contract form for Futures Contracts on Shares (“Shares-Futures 

Contracts”). 

[…] 

1.6.2 Settlement obligations 

[…] 

(2) In deviation to Paragraph 1, the seller of a Share Futures contract with group ID 

ES02, BE02, CH02, DE02, FI02, FR02, IE02, IT02 and NL02 assigned in Annex A is 

– upon close of trading on the last trading day, obligated to deliver the shares 

underlying the contract on the delivery date (Number 1.6.6 Paragraph 2). The buyer 

is obligated to pay the final settlement price (Chapter II Number 2.7.2 of the Clearing 

Conditions of Eurex Clearing AG). 

[…] 

Annex A in relation to Subsection 1.6 of the Contract Specifications: 

Futures on Shares of Prod-
uct-ID 

Group ID* Cash Market 
ID* 

Con-
tract 
Size 

Minimum 
Price 
Change 

Cur-
rency** 

Mini- 
mum 
Block 
Trade Size 

[…]        

Terreis S.A. TERF FR01 XPAR 100 0.0001 EUR 10 

Dufry AG DUFF CH01 XSWX 100 0.0001 CHF 10 

VAT Group AG VAGF CH01 XSWX 100 0.0001 CHF 10 

1&1 Drillisch AG DRIG DE01 XSWX 100 0.0001 EUR 10 
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Futures on Shares of Prod-
uct-ID 

Group ID* Cash Market 
ID* 

Con-
tract 
Size 

Minimum 
Price 
Change 

Cur-
rency** 

Mini- 
mum 
Block 
Trade Size 

Nestlé S.A. - N. NESP CH02 XSWX 100 0.0001 CHF 50 

Novartis AG NOVP CH02 XSWX 100 0.0001 CHF 225 

Roche Holding AG ROGP CH02 XSWX 100 0.0001 CHF 400 

Zurich Insurance Group AG 

- N. 
ZURP CH02 XSWX 100 0.0001 CHF 

10 

UBS Group AG UBSP CH02 XSWX 100 0.0001 CHF 225 

Credit Suisse Group - N. CSGP CH02 XSWX 100 0.0001 CHF 25 

ABB Ltd. - N. ABBP CH02 XSWX 100 0.0001 CHF 25 

Swiss Re AG SREP CH02 XSWX 100 0.0001 CHF 5 

Compagnie Financière 

Richemont AG 
CFRP CH02 XSWX 100 0.0001 CHF 

50 

Bouygues S.A. BYGP FR02 XPAR 100 0.0001 EUR 10 

Capgemini S.A. CGMP FR02 XPAR 100 0.0001 EUR 5 

Carrefour S.A. CARP FR02 XPAR 100 0.0001 EUR 25 

Compagnie de Saint-Gobain 

S.A. 
GOBP FR02 XPAR 100 0.0001 EUR 

10 

Crédit Agricole S.A. XCAP FR02 XPAR 100 0.0001 EUR 25 

Legrand S.A. LRCP FR02 XPAR 100 0.0001 EUR 5 

Michelin et Cie S.C.p.A. MLXP FR02 XPAR 100 0.0001 EUR 5 

Publicis Groupe S.A. PU4P FR02 XPAR 100 0.0001 EUR 5 

Renault S.A. RNLP FR02 XPAR 100 0.0001 EUR 5 

Veolia Environnement S.A. VVDP FR02 XPAR 100 0.0001 EUR 25 

[…]        

AB Volvo - B shares VOLF SE01 XSSE XSTO 100 0.0001 EUR 25 

Alfa Laval AA9F SE01 XSSE XSTO 100 0.0001 EUR 25 

Assa-Abloy AB ASSF SE01 XSSE XSTO 100 0.0001 EUR 25 

Skanska AB SKAI SE01 XSSE XSTO 100 0.0001 EUR 25 

SKF AB SKFF SE01 XSSE XSTO 100 0.0001 EUR 25 

SSAB A-Shares SKWF SE01 XSSE XSTO 100 0.0001 EUR 75 

SSAB B-Shares SSBF SE01 XSSE XSTO 100 0.0001 EUR 10 

Swedbank AB Namn-Aktier 

A o.N. 
SWEF SE01 XSSE XSTO 100 0.0001 EUR 25 

Swedish Match AB SWMJ SE01 XSSE XSTO 100 0.0001 EUR 10 

Telefonaktiebol. L.M. 

Ericsson 
ERCG SE01 XSSE XSTO 100 0.0001 EUR 50 

Tobii AB Namn-Aktier o.N. TOBF SE01 XSSE XSTO 100 0.0001 EUR 75 

[…]        

ABB Ltd. ABBF CH01 XVTX XSWX 100 0.0001 CHF 25 

Adecco Group AG ADEF CH01 XVTX XSWX 100 0.0001 CHF 5 
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Futures on Shares of Prod-
uct-ID 

Group ID* Cash Market 
ID* 

Con-
tract 
Size 

Minimum 
Price 
Change 

Cur-
rency** 

Mini- 
mum 
Block 
Trade Size 

Alcon Inc. ALCF CH01 XVTX XSWX 100 0.0001 CHF 10 

Bâloise Holding AG BALF CH01 XVTX XSWX 100 0.0001 CHF 5 

Clariant AG - N. CLNF CH01 XVTX XSWX 100 0.0001 CHF 25 

Credit Suisse Group AG CSGJ CH01 XVTX XSWX 100 0.0001 CHF 25 

GAM Holding AG GAMF CH01 XVTX XSWX 100 0.0001 CHF 25 

Geberit AG - N. GBRI CH01 XVTX XSWX 100 0.0001 CHF 1 

Givaudan AG - N. GIVG CH01 XVTX XSWX 10 0.0001 CHF 5 

Helvetia Holding AG HELF CH01 XVTX XSWX 100 0.0001 CHF 1 

Helvetia Holding AG HELG CH01 XVTX XSWX 100 0.0001 CHF 1 

Julius Bär Gruppe AG – N. BAEI CH01 XVTX XSWX 100 0.0001 CHF 10 

Kudelski S.A. KUDG CH01 XVTX XSWX 100 0.0001 CHF 25 

Kühne &Nagel Internat. AG KNII CH01 XVTX XSWX 100 0.0001 CHF 5 

LafargeHolcim Ltd HOLI CH01 XVTX XSWX 100 0.0001 CHF 5 

Lonza Group AG - N. LONG CH01 XVTX XSWX 100 0.0001 CHF 5 

Nestlé S.A. - N. NESG CH01 XVTX XSWX 100 0.0001 CHF 50 

Novartis-Alcon-Basket NOVF CH01 XVTX XSWX 100 0.0001 CHF 225 

Novartis AG NOVG CH01 XVTX XSWX 100 0.0001 CHF 225 

OC Oerlikon 

Corporation AG - N. OERG CH01 XVTX XSWX 100 0.0001 CHF 25 

OC Oerlikon 

Corporation AG - N. OERH CH01 XVTX XSWX 100 0.0001 CHF 25 

Roche Holding AG ROGF CH01 XVTX XSWX 100 0.0001 CHF 75 

SGS S.A. SGSL CH01 XVTX XSWX 10 0.0001 CHF 5 

Swatch Group AG, The UHFF CH01 XVTX XSWX 10 0.0001 CHF 10 

Swiss Life Holding AG - N. SLHG CH01 XVTX XSWX 100 0.0001 CHF 1 

Swiss Prime Site AG SPSF CH01 XVTX XSWX 100 0.0001 EUR 5 

Swiss Re AG SREJ CH01 XVTX XSWX 100 0.0001 CHF 5 

Swisscom AG - N. SCMH CH01 XVTX XSWX 10 0.0001 CHF 10 

Temenos AG TEMF CH01 XVTX XSWX 100 0.0001 EUR 5 

UBS Group AG UBSJ CH01 XVTX XSWX 100 0.0001 CHF 225 

Vifor Pharma AG GANF CH01 XVTX XSWX 10 0.0001 CHF 50 

Zurich Insurance Group AG 

- N. ZURF CH01 XVTX XSWX 10 0.0001 CHF 10 

[…]        

* The group ID as well as the cash market ID shall be assigned by Eurex Deutschland according to the following table and 
shall, amongst others things, serve the purpose of determining a market place for the price of the share underlying the 
contract. […] 

** GBX: Pence Sterling 

 



Contract Specifications for Futures Contracts  

and Options Contracts at Eurex Deutschland  

 

 Eurex14e 

 As of 12.08.2019 

 Page 4 

   

 

Group ID Relevant Cash Market ID of Cash Market 

[…]   

CH01, CH02 Electronic Trading System of the SIX Swiss Exchange AG XSWX XVTX 

[…]   

SE01 Electronic Trading System of OMX - Stockholm Stock Exchange XSSEXSTO 

[…]   

[…] 
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Annex B in relation to Subsection 2.6 of the Contract Specifications: 

 

Options on 
Shares of 

Pro-duct 
ID 

Group 
ID* 

Cash 
Market 
ID* 

Con-
tract 
Size 

Maxi-
mum 
Term 
(Months
) 

Minimum 
Price 
Change 

Currency** Mini-- 
mum 
Block 
Trade 
Size 
(TES) 

Minimum 
Block 
Trade 
Size 
(Eurex 
EnLight) 

[…]          

CaixaBank S.A. CRT ES12 XMAD 100 60 0.01 EUR 100 75 

FACC AG FACC AT12 XVIE 100 24 0.01 EUR 50 25 

VARTA AG VAR DE12 XETR 100 60 0.01 EUR 50 25 

u-blox Holding 
AG 

UBX CH12 XSWX 100 24 0.01 CHF 50 25 

Stadler Rail AG SRA CH12 XSWX 100 24 0.01 CHF 50 25 

Medacta Group 
S.A. 

MOVI CH12 XSWX 100 24 0.01 CHF 50 25 

Bell Food Group 
AG 

BELL CH12 XSWX 100 24 0.01 CHF 50 25 

Traton AG TRA DE12 XETR 100 60 0.01 EUR 50 25 

NEXI S.p.A. NEXI IT12 XMIL 100 24 0.0005 EUR 50 25 

Compagnie 
Financière 
Richemont AG 

CFRE CH14 XSWX 100 60 0.01 CHF 400 300 

Partners Grp 
Holding AG 

PGHE CH14 XSWX 10 60 0.01 CHF 200 150 

Swisscom AG - 
N. 

SCME CH14 XSWX 100 60 0.01 CHF 300 250 

[…]          

Ericsson AB ERCB SE12 
XSSEX
STO 

500 60 0.01 EUR 1000 750 

[…]          

ABB Ltd. - N. 
ABB1/2/4/
5 

CH13 
XVTX 
XSWX 

100 1 0.01 CHF 1250 1000 

ABB Ltd. - N. ABBE CH14 
XVTX 
XSWX 

100 60 0.01 CHF 1250 1000 

ABB Ltd. - N. ABBN CH11 
XVTX 
XSWX 

100 60 0.01 CHF 1250 1000 

Adecco 
Group AG 

ADEN CH11 
XVTX 
XSWX 

100 60 0.01 CHF 400 300 

Alcon Inc. ALC CH11 
XVTX 
XSWX 

100 60 0.01 CHF 100 75 

Bâloise 
Holding AG - N. 

BALN CH11 
XVTX 
XSWX 

100 60 0.01 CHF 200 150 

Clariant AG - N. CLN CH12 
XVTX 
XSWX 

100 60 0.01 CHF 750 500 

Compagnie 
Financière 
Richemont AG 

CFR CH11 
XVTX 
XSWX 

100 60 0.01 CHF 400 300 

Credit Suisse 
Group - N. 

CSGE CH14 
XVTX 
XSWX 

100 60 0.01 CHF 1500 1250 
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Credit Suisse 
Group - N. 

CSGN CH11 
XVTX 
XSWX 

100 60 0.01 CHF 1500 1250 

GAM 
Holding AG 

GAM CH11 
XVTX 
XSWX 

100 24 0.01 CHF 500 350 

Geberit AG - N. GEBN CH11 
XVTX 
XSWX 

10 24 0.01 CHF 300 250 

Givaudan AG - 
N. 

GIVN CH11 
XVTX 
XSWX 

10 24 0.01 CHF 250 200 

Julius Bär 
Gruppe AG – N. 

BAEN CH11 
XVTX 
XSWX 

100 60 0.01 CHF 400 300 

Kudelski S.A. KUD CH11 
XVTX 
XSWX 

100 24 0.01 CHF 400 300 

Kühne & Nagel 
International AG 
- N. 

KNIN CH11 
XVTX 
XSWX 

100 24 0.01 CHF 200 150 

LafargeHolcim 
Ltd 

HOLN CH11 
XVTX 
XSWX 

100 60 0.01 CHF 500 350 

Logitech 
International 
S.A. - N. 

LOGN CH11 
XVTX 
XSWX 

100 24 0.01 CHF 400 300 

Lonza 
Group AG - N. 

LONN CH11 
XVTX 
XSWX 

100 24 0.01 CHF 200 150 

Nestlé S.A. - N. 
NES1/2/4/
5 

CH13 
XVTX 
XSWX 

10 1 0.01 CHF 750 500 

Nestlé S.A. - N. NESE CH14 
XVTX 
XSWX 

100 60 0.01 CHF 750 500 

Nestlé S.A. - N. NESN CH11 
XVTX 
XSWX 

100 60 0.01 CHF 750 500 

Novartis-Alcon-
Basket 

NORE CH14 
XVTX 
XSWX 

100 60 0.01 CHF 250 200 

Novartis-Alcon-
Basket 

NORB CH11 
XVTX 
XSWX 

100 60 0.01 CHF 250 200 

Novartis AG NOVE CH14 
XVTX 
XSWX 

100 60 0.01 CHF 300 250 

Novartis AG NOVN CH11 
XVTX 
XSWX 

100 60 0.01 CHF 300 250 

Novartis AG 
NOW1/2/4
/5 

CH13 
XVTX 
XSWX 

100 1 0.01 CHF 300 250 

OC Oerlikon 
Corporation AG 
- N. 

OERL CH11 
XVTX 
XSWX 

10 24 0.01 CHF 500 350 

Roche Holding ROGE CH14 
XVTX 
XSWX 

100 60 0.01 CHF 300 250 

Roche 
Holding AG 

ROG CH11 
XVTX 
XSWX 

100 60 0.01 CHF 300 250 

Roche 
Holding AG 

ROG1/2/4/
5 

CH13 
XVTX 
XSWX 

100 1 0.01 CHF 300 250 

SGS S.A. - N. SGSN CH11 
XVTX 
XSWX 

10 24 0.01 CHF 200 150 

Swatch 
Group AG. The 

UHR CH11 
XVTX 
XSWX 

10 60 0.01 CHF 750 500 

Swiss Life 
Holding AG - N. 

SLHN CH11 
XVTX 
XSWX 

100 60 0.01 CHF 200 150 
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Swiss Re AG SREE CH14 
XVTX 
XSWX 

100 60 0.01 CHF 500 350 

Swiss Re AG SREN CH11 
XVTX 
XSWX 

100 60 0.01 CHF 500 350 

Swisscom AG - 
N. 

SCMN CH11 
XVTX 
XSWX 

10 60 0.01 CHF 300 250 

UBS Group AG 
UBS1/2/4/
5 

CH13 
XVTX 
XSWX 

100 1 0.01 CHF 1750 1500 

UBS Group AG UBSE CH14 
XVTX 
XSWX 

100 60 0.01 CHF 1750 1500 

UBS Group AG UBSN CH11 
XVTX 
XSWX 

100 60 0.01 CHF 1750 1500 

Zurich 
Insurance 
Group AG - N. 

ZURN CH11 
XVTX 
XSWX 

10 60 0.01 CHF 1000 750 

Zurich 
Insurance 
Group AG-N. 

ZURE CH14 
XVTX 
XSWX 

10 60 0.01 CHF 1000 750 

Zurich 
Insurance 
Group AG-N. 

ZUW1/2/4/
5 

CH13 
XVTX 
XSWX 

10 1 0.01 CHF 1000 750 

[…]          

 

* The group ID as well as the cash market ID shall be assigned by Eurex Deutschland according to the following table and 
shall, amongst other things, serve the purpose of determining a market place for the price of the share underlying the 
contract. […] 

** GBX: Pence Sterling 

 

Stock options with Premium Threshold (Subsection 2.6.11) 

 

Options on shares of Product-ID Group ID Minimum price 
change below 
threshold 

Premium 
Threshold 

Minimum price 
change above 
threshold 

[…]      

CaixaBank S.A. CRT ES12 0.01 0.5 0.05 

FACC AG FACC AT12 0.01 0.5 0.05 

VARTA AG VAR DE12 0.01 0.5 0.05 

u-blox Holding AG UBX CH12 0.01 0.5 0.05 

Stadler Rail AG SRA CH12 0.01 0.5 0.05 

Medacta Group S.A. MOVI CH12 0.01 0.5 0.05 

Bell Food Group AG BELL CH12 0.01 0.5 0.05 

Traton AG TRA DE12 0.01 0.5 0.05 

Compagnie Financière 
Richemont AG 

CFRE CH14 
0.01 5 0.05 

Partners Grp Holding AG PGHE CH14 0.01 5 0.05 

Swisscom AG - N. SCME CH14 0.01 5 0.05 

[…]      
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Stock options with two Premium Thresholds (Subsection 2.6.11) 

 

Options on shares of Product-ID Group 
ID 

Minimum 
price 
change 
below 
threshold 
(I) 

Premium 
Threshold 
(I) 

Minimum 
price change 
between 
thresholds 
(I-II) 

Premium 
Threshold 
(II) 

Minimum 
price change 
above 
threshold (II) 

[…]        

NEXI S.p.A. NEXI IT12 0.005 0.05 0.01 1.5 0.05 

[…]        

 

Group ID Relevant Cash Market  ID of Cash 
Market  

[…]   

CH11, CH12, CH13, CH14 Electronic Trading System of the SIX Swiss Stock Exchange XSWX XVTX 

[…]   

SE11, SE12 Electronic Trading System of the OMX - Stockholm Stock 
Exchange 

XSSE XSTO 

Annex C in relation to Contract Specifications: 

 

Trading Hours for Futures Contracts 

In deviation to the trading hours specified in Annex C, trades in Additional Contract Versions may only 

be entered via the Eurex T7 Entry Service until 7:30 p.m. The Off-book Post-Trading Period for 

Additional Contract Versions ends at 7:45 p.m. 

[...] 

Individual Equity Futures 

Group ID 
pursuant to 
Annex A 

Pre-Trading 
Period 

Continuous 
Trading 

Post-Trading 
Period Until 

Off-book 
Trading 
Period 

Off-book 
Post-Trading 
Period until 

Last Trading 
Day  

      Trading Until 

AT01 

BE01 

BE02 

CH01 

CH02 

IE01 

IE02 

NO01 

PT01 

SE01 

07:30-08:53 08:53-17:45 19:33 08:58-19:33 19:48 17:45 

[…]       
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* On the last trading day, the Post Trading Full-Period starts at 15:30 (Expiry month March: 14:30) and ends at 22:30 

All times CET 

[...] 

Annex D in relation to Subsection 1.13 of the Contract Specifications: 

Futures contracts on the 
dividends of Shares  
(“Single Stock Dividend 
Futures”) 

Product 
ID 

Group 
ID* 

Cash 
Market-
ID* 

Maximum 
term 
(years) 

Contract 
Size 

Minimum 
Price 
Change 

Cur-
rency** 

Minimum 
Block 
Trade  
Size 

[…]         

TechnipFMC PLC T3HP FR22 XPAR 5 1000 0.001 USD 50 

[…]         

ABB Ltd. – N. A2BB CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 50 

Adecco Group AG A2DE CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 10 

Compagnie Financière 
Richemont AG 

C2FR CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 10 

Credit Suisse Group AG C4SG CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 100 

Credit Suisse Group AG  C5SG CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 100 

Geberit AG G2EB CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 10 

Givaudan SA G2IV CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 10 

Julius Baer Gruppe AG B2AE CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 50 

LafargeHolcim Ltd H3OL CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 50 

LafargeHolcim Ltd. H2OL CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 50 

Lonza Group AG L2ON CH21 XVTXX
SWX 

5 1000 0.001 CHF 10 

Nestle S.A. – N. N2ES CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 10 

Novartis-Alcon-Basket N2OV CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 10 

Novartis AG N3OV CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 10 

Roche Holding AG R2OG CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 10 

SGS S.A. S2GS CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 10 

Sika AG S2IK CH21 
XVTXX
SWX 

5 1000 0.001 CHF 10 

Swatch Group AG, The U2HR CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 10 
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Futures contracts on the 
dividends of Shares  
(“Single Stock Dividend 
Futures”) 

Product 
ID 

Group 
ID* 

Cash 
Market-
ID* 

Maximum 
term 
(years) 

Contract 
Size 

Minimum 
Price 
Change 

Cur-
rency** 

Minimum 
Block 
Trade  
Size 

Swiss Life Holding AG S2LH CH21 
XVTXX
SWX 

5 1000 0.001 CHF 10 

Swiss Re AG S4RE CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 10 

Swiss Re AG Dividends S5RE CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 10 

Swisscom AG – N. S2CM CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 10 

Zurich Insurance Group AG – N. Z2UR CH21 
XVTX 
XSWX 

5 1000 0.001 CHF 10 

[…]         

* The group ID as well as the cash market ID shall be assigned by Eurex Deutschland according to the following table and 
shall merely have an internal assignment function. […] 

**  GBX: Pence Sterling 

 

Group ID  Relevant Cash Market  ID of Cash Market  

[…]   

CH21 Electronic Trading System of the SIX Swiss Exchange AG XSWX XVTX 

[…]   

FI21 Electronic Trading System of the OMX Helsinki Stock Exchange 
Electronic Trading System of the OMX Stockholm Stock Exchange 

XHEL 
XSSE XSTO 

[…]   

[…] 

 

 

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


