
Contract Specifications for Futures Contracts and Eurex14e 

Options Contracts at Eurex Deutschland and Eurex Zürich As of 11.06.2015 

  Page 1 

 
 
 
 

 

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

AMENDMENTS ARE MARKED AS FOLLOWS: 

INSERTIONS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

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

1. Part: 
Contract Specifications for Futures Contracts 

[…] 

1.11 Subpart: 
Contract Specifications for Commodity Index Futures Contracts 
The following subpart contains the contract specifications for Futures contracts on 
commodity indices (“Commodity Index Futures Contracts“). 

[…] 

1.11.3 Term 

For Commodity Index Futures contracts, terms up to the final settlement day 
(Number 1.12.4 Paragraph 2) of the next four quarterly months (March, June, 
September, December), the next four semi-annual months thereafter (June, 
December), as well as two additional annual months (December) are available on the 
Eurex exchanges. 

Starting with the expiry in July 2015 the following rule applies: 

For Commodity Index Futures contracts, terms up to the final settlement day 
(Number 1.12.4 Paragraph 2) of the next three months, the next three quarterly months 
(March, June, September, December), the next four semi-annual months thereafter 
(June, December), as well as two additional annual months (December) are available 
on the Eurex exchanges. 

1.11.4 Last Trading Day, Final Settlement Day 

(1) The last trading day of Commodity Index Futures contracts shall respectively be 
the last trading day preceding the final settlement day. 
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(2)  The final settlement day of Commodity Index Futures contracts shall be the last 
Friday of the respective month, provided this is an exchange day, otherwise, it 
shall be the exchange day preceding this day. 

Starting with the expiry in July 2015 the following rule applies: 

(1) The last trading day of Commodity Index Futures contracts shall be the third 
Friday of the respective month, provided this is an exchange day, otherwise, it 
shall be the exchange day preceding this day. 

(2)  The final settlement day of Commodity Index Futures contracts shall be five 
Eurex trading days after the last trading day, as long as this day is still within the 
same calendar month. If not, the final settlement day is the last Eurex trading day 
in the calendar month, in which the contract expires. 

2. Part: 
Contract Specifications for Options Contracts 

[…] 

2.11 Subpart: 
Contract Specifications for Commodity Index Options Contracts 
The following subpart contains the contract specifications for Commodity Index Options 
Contracts. 

[…] 

2.11.4 Term 

For Commodity Index Options contracts, terms up to the final settlement day 
(Number 2.11.5 Paragraph 2) of the next four quarterly months (March, June, 
September, December), the next four semi-annual months thereafter (June, 
December), as well as two additional annual months (December) are available on the 
Eurex exchanges. 

Starting with the expiry in July 2015 the following rule applies: 

For Commodity Index Options contracts, terms up to the final settlement day 
(Number 2.11.5 Paragraph 2) of the next three months, the next three quarterly months 
(March, June, September, December), the next four semi-annual months thereafter 
(June, December), as well as two additional annual months (December) are available 
on the Eurex exchanges. 
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2.11.5 Last Trading Day, Final Settlement Day 

(1) The last trading day of Commodity Index Options Contracts shall respectively be 
the last trading day preceding the final settlement day. 

(2) The final settlement day of Commodity Index Options Contracts shall be the last 
Friday of the respective month, provided this is an exchange day, otherwise, it 
shall be the exchange day preceding this day. 

Starting with the expiry in July 2015 the following rule applies: 

(1) The last trading day of Commodity Index Options contracts shall be the third 
Friday of the respective month, provided this is an exchange day, otherwise, it 
shall be the exchange day preceding this day. 

(2)  The final settlement day of Commodity Index Options contracts shall be five 
Eurex trading days after the last trading day, as long as this day is still within the 
same calendar month. If not, the final settlement day is the last Eurex trading day 
in the calendar month, in which the contract expires. 

[…] 


