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

CHANGES ARE MARKED AS FOLLOWS:  

AMENDMENTS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

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

 

1 Part:  
Contract Specifications for Futures Contracts 

[...] 

1.2 Subpart:  
Contract Specifications for Fixed Income Futures Contracts 

[...] 

1.2.2 Obligation for Performance 

(1) After the close of trading in the respective Euro Fixed Income Futures Contract, the seller of a Euro 
Fixed Income Futures undertakes to notify debt securities with the nominal value of the respective 
contract from the respective basket of deliverable bonds and to deliver such debt securities on the 
delivery day (subsection 1.2.6 paragraph (1)). Debt securities denominated in Euro may be selected for 
delivery, having a non-redeemable remaining term pursuant to subsection 1.2.1 paragraph (1). The 
debt securities must have a minimum issue volume of EUR 5 billion. For the delivery months up and 
including September 2010, a minimum issuing volume of EUR 10 billion applies for Euro Buxl Futures 
contracts and Euro BTP Futures contracts. 

(2) After the close of trading in CONF Futures Contracts, the seller of a CONF-Futures undertakes to notify 
bonds with the nominal value of the contract and to deliver on the time of delivery (subsection 1.2.6 
paragraph 1). Bonds denominated in Swiss Francs from the Swiss Confederation may be selected for 
delivery, having a remaining term pursuant to subsection 1.2.1 paragraph (2). In the case of bonds 
with an early redemption option, the first and last possible redemption dates as of the time of delivery 
of the contract must be between 8 and 13 years. The bonds must have a minimum issue volume of 
CHF 500 million.  

(3) The purchaser shall be required to pay the tender price (Chapter II, subsection 2.3.4 of the Clearing 
Conditions of Eurex Clearing AG). 
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[…] 

1.12 Sub-Part:  
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. 

(3) The value of a contract amounts to: 

USD 250 per whole index point for commodity index futures contracts on the Dow Jones AIG 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. 
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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. 

1.12.5 Price Gradations 

The price of a Commodity Index Futures Contracts shall be calculated in points. The smallest price change 
(tick) is 0.051 points for Dow Jones UBS Index Futures contracts; this shall correspond a value of USD 
12.50. 

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. 

[…] 


