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

MODIFICATIONS ARE MARKED AS FOLLOWS:  

INSERTIONS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

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

 […] 

Annex A in relation to subsection 1.6 of the contract specifications: 

Futures on Shares of Product-
ID Group ID* 

Cash 
Market 
 ID* 

Contract 
Size 

Minimum 
Price 
Change 

Currency 
 ** 

[…]       

ArcelorMittal S.A.  ISPF NL01 XAMS 100 0.0001 EUR 

Autogrill S.p.A. AULF IT01 XMIL 500 0.0001 EUR 

Banca Carige S.p.A. BCAF IT01 XMIL 500 0.0001 EUR 

Banco Comercial Português S.A.  BCPF PT01 XLIS 500 0.0001 EUR 

Banco Popolare Società Cooperativa BPVG IT01 XMIL 1000 0.0001 EUR 

Bank of Greece S.A.   BGCF GR01 XATH 10 0.0001 EUR 

BB Biotech AG      BIOF CH01 XSWX 50 0.0001 CHF 

bwin Interactive Entertainment AG      BW9F AT01 XVIE 50 0.0001 EUR 

C&C Group PLC      GCCF IE01 XDUB 500 0.0001 EUR 

Cargotec Corp. C1CF FI01 XHEL 50 0.0001 EUR 

Cimpor - Cimentos de Portugal 
S.G.P.S. S.A.  CPVF PT01 XLIS 500 0.0001 EUR 

CSM N.V.  CSMF NL01 XAMS 50 0.0001 EUR 

EFG Eurobank Ergasias S.A.  EFGF GR01 XATH 50 0.0001 EUR 

Fondiaria - S.A.I S.p.A.  SOAG IT01 XMIL 100 0.0001 EUR 

Freep. McMoRan Copp. & Gold Inc. FCXF US01 XNYS 100 0.001 USD 

Geberit AG - N. GBRH CH01 XVTX 50 0.0001 CHF 

Genzyme Corp.  GENF US02 XNAS 100 0.0001 USD 

Heidelberger Druckmaschinen AG      HDDF DE01 XETR 50 0.0001 EUR 

Hermes International S.A.  HMIF FR01 XPAR 10 0.0001 EUR 

Ifil Investments S.p.A.  IILF IT01 XMIL 500 0.0001 EUR 

IMERYS S.A.   NKFF FR01 XPAR 50 0.0001 EUR 

Independent News and Media PLC      IPDF IE01 XDUB 500 0.0001 EUR 

Irish Life & Permanent PLC     ILBF IE01 XDUB 50 0.0001 EUR 

Italcementi - Fabbriche Riunite 
Cemento S.p.A.  ITAG IT01 XMIL 100 0.0001 EUR 

IVG Immobilien AG IVGF DE01 XETR 50 0.0001 EUR 

JSC COMSTAR - Obyedinenniye C8RF RU01 XLON 500 0.0001 USD 
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Futures on Shares of Product-
ID Group ID* 

Cash 
Market 
 ID* 

Contract 
Size 

Minimum 
Price 
Change 

Currency 
 ** 

Telesistemy      

JSC COMSTAR - Obyedinenniye 
Telesistemy      C8RG RU01 XLON 100 0.0001 USD 

JSC SeverStal      RTSF RU01 XLON 500 0.0001 USD 

KBC Groep N.V.  KDBF BE01 XBRU 50 0.0001 EUR 

Kerry Group PLC      KYGF IE01 XDUB 50 0.0001 EUR 

Kesko Oy      KEKF FI01 XHEL 50 0.0001 EUR 

Lottomatica S.p.A.  N4GF IT01 XMIL 100 0.0001 EUR 

Mediolanum S.p.A.  MUNF IT01 XMIL 500 0.0001 EUR 

Metso Corp.  VLMG FI01 XHEL 50 0.0001 EUR 

Neopost S.A.  NP6F FR01 XPAR 50 0.0001 EUR 

Pargesa Holding S.A.  PARF  CH01 XSWX 10 0.0001 CHF 

Portugal Telecom SGPS S.A.  PTCF PT01 XLIS 100 0.0001 EUR 

PSP Swiss Property AG - N. PSPF CH01 XSWX 50 0.0001 CHF 

Q-Cells AG  QCEF DE01 XETR 100 0.0001 EUR 

REpower Systems AG RPWF DE01 XETR 100 0.0001 EUR 

Schindler Holding AG      SINF CH01 XSWX 50 0.0001 CHF 

SCOR SE SCOH FR01 XPAR 50 0.0001 EUR 

Sika AG      SIKF CH01 XSWX 10 0.0001 CHF 

Società Cattolica di Assicurazioni 
S.p.A.  CASG IT01 XMIL 100 0.0001 EUR 

SolarWorld AG      SWVG DE01 XETR 50 0.0001 EUR 

Sonova Holding AG - N. SONF CH01 XSWX 50 0.0001 CHF 

STADA Arzneimittel AG SAZF DE01 XETR 50 0.0001 EUR 

Tenaris S.A.  TENF  IT01 XMIL 100 0.0001 EUR 

Titan Cement Co. S.A.   TICF GR01 XATH 50 0.0001 EUR 

Unibail-Rodamco SIIC      UBLF FR01 XPAR 100 0.0001 EUR 

Unipol Gruppo Finanziario S.p.A. Azioni 
Priv. UNFF IT01 XMIL 500 0.0001 EUR 

Wereldhave N.V.  WERF NL01 XAMS 50 0.0001 EUR 

Wincor Nixdorf AG      WING DE01 XETR 50 0.0001 EUR 

[…]       

* The group ID as well as the cash market ID shall be assigned by the Eurex Exchanges 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 
 

[…]  



Contract Specifications for Futures Contracts and Eurex14 

Options Contracts at Eurex Deutschland and Eurex Zürich 27.06.2011 

  Page 3 

 
 
 

Annex B in relation to subsection 2.6 of the contract specifications: 

Options on Shares of  
Product-

ID 

Group 

ID* 

Cash 

Market 

ID* 

Contract 

Size 

Maximum 

Term 

(Months) 

Minimum 

Price 

Change 

Currency 

** 

[…]        

bwin Interactive Entertainment AG BWIN AT12 XVIE 100 24 0.01 EUR 

[…]        

[…]  

 
Annex D in relation to subsection 1.15 of the Contract Specifications: 

Futures contracts on the dividends of 

Shares ("Single Stock Dividend Futures") 

Product-

ID 
Group ID* 

Cash 

Market-

ID* 

Contract  

Size 

Minimum 

Price 

Change 

Currency 

** 

[…]       

AEGON N.V. A1EN NL21 XAMS 100 0.01 EUR 

Air Liquide S.A. A1IR FR21 XPAR 100 0.01 EUR 

Assicurazioni Generali S.p.A. A1SG IT21 XMIL 100 0.01 EUR 

UniCredit S.p.A. C1RI IT21 XMIL 100 0.01 EUR 

TOTAL S.A.  T1OT FR21 XPAR 100 0.01 EUR 

[…]       

[…]  
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****************************************************************** 

MODIFICATIONS ARE MARKED AS FOLLOWS:  

INSERTIONS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

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

 […] 

Annex A in relation to subsection 1.6 of the contract specifications: 

Futures on Shares of Product-
ID Group ID* 

Cash 
Market 
 ID* 

Contract 
Size 

Minimum 
Price 
Change 

Currency 
 ** 

[…]       

ASSECO POLAND SA ACPF PL01 XWAR 100 0.0001 EUR 

BANK HANDLOWY W WARSZAWIE 
SPÓŁKA AKCYJNA 

BHWF PL01 XWAR 100 0.0001 EUR 

BANK PEKAO SA PEOF PL01 XWAR 100 0.0001 EUR 

BRE BANK SA BREF PL01 XWAR 100 0.0001 EUR 

GETIN HOLDING SA GTNF PL01 XWAR 1000 0.0001 EUR 

GLOBE TRADE CENTRE SA GTCF PL01 XWAR 100 0.0001 EUR 

GRUPA LOTOS SA LTSF PL01 XWAR 100 0.0001 EUR 

KERNEL HOLDING S.A. KERF PL01 XWAR 100 0.0001 EUR 

KGHM POLSKA MIEDZ SA KGHF PL01 XWAR 100 0.0001 EUR 

LUBELSKI WĘGIEL BOGDANKA 
SPÓŁKA AKCYJNA 

LWBF PL01 XWAR 100 0.0001 EUR 

PBG SPÓŁKA AKCYJNA PBGF PL01 XWAR 100 0.0001 EUR 

PKO BANK POLSKI SA PKOF PL01 XWAR 100 0.0001 EUR 

Polska Grupa Energetyczna SA PGEF PL01 XWAR 100 0.0001 EUR 

POLSKI KONCERN NAFTOWY SA PKNF PL01 XWAR 100 0.0001 EUR 

POLSKIE GORNICTWO NAFTOWE I PGNF PL01 XWAR 1000 0.0001 EUR 

POWSZECHNY ZAKLAD 
UBEZPIECZE 

PZUF PL01 XWAR 100 0.0001 EUR 

TAURON POLSKA ENERGIA SA TPEF PL01 XWAR 1000 0.0001 EUR 

TELEKOMUNIKACJA POLSKA SA TPSF PL01 XWAR 100 0.0001 EUR 

TVN SA TVNF PL01 XWAR 100 0.0001 EUR 

[…]       

* The group ID as well as the cash market ID shall be assigned by the Eurex Exchanges 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 

[…]  
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Group ID Relevant Cash Market ID of Cash Market 

AT01 Electronic Trading System of the Wiener Börse XVIE 

BE01 Electronic Trading System of NYSE Euronext Brussels XBRU 

BR01 Floor Trading System of NYSE Euronext New York XNYS 

CA01 Floor Trading System of NYSE Euronext New York XNYS 

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

DE01 Electronic Trading System of the Frankfurter Wertpapierbörse XETR 

ES01, ES02 Electronic Trading System of the Bolsa de Madrid XMAD 

FI01 Electronic Trading System of the OMX - Helsinki Stock Exchange XHEL 

FR01 Electronic Trading System of NYSE Euronext Paris XPAR 

GB01, RU01 Electronic Trading System of London Stock Exchange XLON 

GR01 Electronic Trading System of Athens Exchange XATH 

IE01 Electronic Trading System of Irish Stock Exchange XDUB 

IT01 Electronic Trading System of Borsa Italiana XMIL 

NL01 Electronic Trading System of NYSE Euronext Amsterdam XAMS 

NO01 Electronic Trading System of Oslo Stock Exchange XOSL 

PL01 Electronic Trading System of Warsaw Stock Exchange XWAR 

PT01 Electronic Trading System of NYSE Euronext Lisbon XLIS 

SE01 Electronic Trading System of OMX - Stockholm Stock Exchange XSSE 

US01 Electronic Trading System of NYSE Euronext New York XNYS 

US02 Electronic Trading System of NASDAQ XNAS 

[…]  
 
Annex C in relation to Contract Specifications: 

Trading Hours Futures Contracts 

[…] 

Individual Equity Futures 

Group ID 
pursuant to 
Annex A 

Pre-Trading-
Period 

Continuous 
Trading 

Post-Trading  
Full Period 

OTC Trading Last Trading Day 
Trading until 

AT01 

BE01 

CH01 

GR01 

IE01 

NO01 

PT01 

SE01 

07:30-08:53 08:53-17:45 17:45-19:33 08:58-19:33 17:45 
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Group ID 
pursuant to 
Annex A 

Pre-Trading-
Period 

Continuous 
Trading 

Post-Trading  
Full Period 

OTC Trading Last Trading Day 
Trading until 

DE01 

ES01 

ES02 

FI01 

FR01 

IT01 

NL01 

07:30-08:55 08:55-17:45 17:45-19:35 09:00-19:35 17:45 

GB01 

PL01 

07:30-08:56 08:56-17:45 17:45-19:36 09:01-19:36 17:45 

RU01 07:30-08:56 08:56-17:45 17:45-19:36 09:01-19:36 16:40 

BR01 

CA01 

US01 

US02 

07:30-08:56 08:56-22:00 22:00-22:30 09:01-22:30 

15:30 

(Expiry month March: 

14:30*)  

* 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 in CET 

[…] 



Contract Specifications for Futures Contracts and Eurex14e 

Options Contracts at Eurex Deutschland and Eurex Zürich As of 27.06.2011 

  Page 1 

 
 
 
 

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

MODIFICATIONS ARE MARKED AS FOLLOWS:  

INSERTIONS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

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

[…] 

1. Part: 
Contract Specifications for Futures Contracts 

[…] 

1.12 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“). 

1.12.1 Subject Matter of Contract 

(1) A Commodity Index Futures Contract is a futures contract on a specific 
commodity index. A commodity index is calculated from the prices of individual 
commodity futures. 

(2) On the Eurex exchanges, futures contracts on the following commodity indices 
are available: 
§ Dow Jones-UBS Composite Index  
§ Dow Jones-UBS Agriculture Index  
§ Dow Jones-UBS Energy Index 
§ Dow Jones-UBS Ex-Energy Index 
§ Dow Jones-UBS Grains Index 
§ Dow Jones-UBS Industrial Metals Index 
§ Dow Jones-UBS Livestock Index 
§ Dow Jones-UBS Petroleum Index 
§ Dow Jones-UBS Precious Metals Index 
§ Dow Jones-UBS Softs Index 

 The Excess-Return versions of the commodity indices, calculated in USD, shall 
be the basis for Eurex Futures Contracts. The publication of Dow Jones UBS, 
deciding on the composition, weighting and calculation of the indices, are 
relevant for the calculation of the respective index. 
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(3) The value of a contract amounts to: 

 USD 250 per whole index point for commodity index futures contracts on the Dow 
Jones UBS indices 

(4) In case the calculation method of an index or its index and weighting changes, so 
that the concept of the index is deemed not to be comparable any more to the 
concept relevant at the time of admission of the commodity index futures 
contract, the Management Boards of the Eurex exchanges may arrange for the 
end of trading of the existing contracts on the last Exchange day before change 
of the respective index. Open position shall be settled in cash after end of trading. 
The respective final settlement price (Chapter II, Number 2.13.2 Clearing 
Conditions of Eurex Clearing AG) shall be relevant. 

1.12.2 Obligation for Fulfilment 

After close of trading, the seller of a Commodity Index Futures contract is obligated to 
settle in cash the difference between the agreed price and the higher final settlement 
price (Chapter II, Number 2.13.2 of the Clearing Conditions of Eurex Clearing AG). The 
buyer is obligated to settle in cash the difference between the agreed price and the 
lower final settlement price. 

1.12.3 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) are available on the Eurex exchanges. 

1.12.4 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.   

(2) The final settlement day of Commodity Index Futures contracts shall be the fourth 
Friday of the respective quarterly month, provided this is an Exchange day, 
otherwise, it shall be the Exchange day preceding this day. 

 From expiry in September 2011, the following amendment to Paragraph (2) 
shall apply: 

 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. 

1.12.5 Price Gradations  

The price of a Commodity Index Futures Contracts shall be calculated in points. The 
smallest price change (tick) is 0.01 points for Dow Jones UBS Index Futures contracts; 
this shall correspond a value of USD 2.50. 
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1.12.6 Fulfilment, Cash Settlement 

(1) The fulfilment day for Commodity Index Futures Contracts shall be the Exchange 
day following the final settlement day. 

(2) The fulfilment of the Commodity Index Futures Contracts shall be effected by 
cash settlement between the Clearing Members and Eurex Clearing AG. Each 
Clearing Member shall be responsible for handling the cash settlement to Non-
Clearing Members and its own customers; Non-Clearing Members shall be 
responsible for handling the cash settlement by Non-Clearing Members to their 
customers. 

[…] 

 

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. 

 2.11.1 Subject Matter of Contract 

(1) A Commodity Index Options Contract respectively refers to a certain commodity 
index. A commodity index shall be calculated on the basis of the prices of 
individual commodity futures. 

(2) On the Eurex Exchanges, options contracts on the following commodity indexes 
are available: 
§ Dow Jones UBS Composite Index. 
 
The Commodity Index Options Contract is based on the excess return variant of 
the commodity index, calculated in US Dollar. 

 (3) The value of an options contract is EUR 250. 

(4) If any changes are made in the calculation of the index or its composition or 
weighting such that the concept of the index appears to be no longer comparable 
with the concept that applied when the options contract was admitted to trading, 
the Management Boards of the Eurex Exchanges may order the termination of 
trading in such existing contracts as of the Exchange day prior to the change in 
the respective index. Open positions shall be settled in cash upon termination of 
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trading. The respective final settlement price shall be relevant (Chapter II 
subsection 3.11.3 of the Clearing Conditions of the Eurex Clearing AG). 

 2.11.2 Call Option (Call) 

(1) The purchaser of a call option (Call) has the right to demand a payment in the 
amount of the difference between the execution price of the option and a higher 
final settlement price (Chapter II Number 3.11.3 of the Clearing Conditions of 
Eurex Clearing AG) of the options series (cash settlement). 

(2) The writer of a call is obliged, on the Exchange day after exercise of the option, to 
settle in cash the difference between the execution price of the option and a 
higher final settlement price of the options series; this shall also apply if the writer 
is assigned the execution on the exchange day following the day of execution 
only. 

(3) The final settlement price shall be determined by the Executive Board of Eurex 
Clearing AG on the execution day of the contract. 

 2.11.3 Put Option (Put) 

(1)  The purchaser of a put option (Put) has the right to demand payment in the 
amount of the difference between the execution price of the option and a lower 
final settlement price (Chapter II Number 3.11.3 of the Clearing Conditions of 
Eurex Clearing AG) of the options series (cash settlement). 

(2)  The writer of a put is required, on the Exchange day after exercise of the option, 
to settle in cash the difference between the execution price of the option and a 
lower final settlement price of the options series; this shall also apply if the writer 
is assigned the execution on the exchange day following the day of execution 
only. 

(3)  The final settlement price shall be determined by the Executive Board of Eurex 
Clearing AG on the execution day of the contract. 

 2.11.4 Term 

On the Eurex Exchanges, commodity index options in the following term groups are 
available: 

§ 60 months: up to and including the next, the second and the third succeeding 
expiration days and up to and including the next three succeeding quarterly 
expiration days (March, June, September, December) as well as up to the 
next four half-year expiration days (June, December) thereafter and up to the 
next two succeeding yearly expiration days (December).  

 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.   
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(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. 

 2.11.6 Execution Prices 

Option series of options contracts on the Dow Jones UBS Composite Index may have 
exercise prices with price gradations of 5 points for terms of up to 12 months or 10 
points for terms of more than 12 months 

 2.11.7 Number of Exercise Prices upon Admission of Contracts 

Upon the admission of the options contracts, at least nine exercise prices shall be 
made available for trading for each expiration day for each call and put. Four of such 
exercise prices are "in the money", one is "at the money" and four are "out of the 
money". 

 2.11.8 Introduction of New Option Series 

Option series with new exercise prices for an existing expiration month shall be 
introduced at the beginning of the Pre-Trading Period of a given Exchange day no later 
than at such point in time on which the minimum number of in-the-money, at-the-
money or out-of-the-money exercise prices as specified in number 2.11.7, based on 
the last determination of the index underlying the Options Contract at the close of 
trading of such Options Contract at the Eurex Exchanges, is no longer available. If, at 
the time of close of trading of such options at the Eurex Exchanges, none of the 
underlying indexes are available, the Eurex Exchanges shall determine the respective 
reference price. 

A new option series shall generally not be introduced if it expired in fewer than five 
Exchange days, unless market conditions make such introduction necessary.  

 2.11.9 Price Gradations 

The price of an Options Contract shall be determined in points. The smallest price 
gradation (tick) shall be 0.01 points. This represents a value of USD 2,50. 

 2.11.10 Exercise 

Diverging from subsection 2.1.3 Paragraph (1), the holder of a Commodity Index 
Option may only exercise such option up to the end of the Post-Trading Full Period on 
the final settlement day (Subsection 2.11.5 Paragraph 2) thereof (European style). 

 2.11.11 Assignment 

Diverging from subsection 2.1.5 Paragraph (1), all exercises shall be assigned to the 
writers of the exercised options series after the end of the Post Trading Full Period on 
the exercise day. Such assignments are binding. Exercises of a Commodity Index 
Option may only be assigned to the writers on the final settlement day 
(Number 2.11.5 Paragraph 2). 
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 2.11.12 Performance, Cash Settlement  

(1) Settlement day shall be the Exchange day after the exercise day. 

(2) The performance of the contract shall be effected through cash settlement 
between the Clearing Members and Eurex Clearing AG. Each Clearing Member 
shall be responsible for handling the cash settlements with the Non-Clearing 
Members served by it and its own customers; the handling of cash settlements by 
Non-Clearing Members to their customers shall be the responsibility of such Non-
Clearing Members. 

[…] 

Index Options Contracts 

Product Product-

ID 

Pre-Trading-

Period 

Continuous 

Trading 

Post-Trading 

Full-Period 

OTC Block 

Trading 

Last Trading Day 

      Trading 

until 

Exercise 

until 

Options on the DJ-UBS 

Indexes 

OCCO 07:30-08:59 09:00-18:00 18:00-20:30 09:00-20:30   

All times in CET 
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