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[…] 

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 

[...]       

Apollo Group Inc.  APOF US02 XNAS 100 0.001 USD 

Applied Materials Inc. AMAF US02 XNAS 100 0.0001 USD 

Archer-Daniels-Midland Co.  ADMF US01 XNYS 100 0.0001 USD 

Biogen Idec Inc.  BIIF US02 XNAS 100 0.0001 USD 

Charles Schwab Corp.  SCHF US02 XNAS 100 0.0001 USD 

CSX Corp.  CSXF US01 XNYS 100 0.0001 USD 

Deere & Co.  DEFF US01 XNYS 100 0.0001 USD 

eBay Inc.  EBAF US02 XNAS 100 0.0001 USD 

Express Scripts Inc.  ESRF US02 XNAS 100 0.0001 USD 

Fedex Corp.  FDXF US01 XNYS 100 0.0001 USD 

Norfolk Southern Corp.  NSCF US01 XNYS 100 0.0001 USD 

Northern Trust Corp.  NTRF US02 XNAS 100 0.0001 USD 

Nucor Corp.  NUEF US01 XNYS 100 0.0001 USD 

PNC Financial Services Group, The PNCF US01 XNYS 100 0.0001 USD 

Symantec Corp.  SYMF US02 XNAS 100 0.0001 USD 

Valero Energy Corporation  VLOF US01 XNYS 100 0.0001 USD 
[…]       

 

* The minimum price change with regard to share futures with assigned group ID GB01 refers to Pence.. 

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

 

[…] 
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[…]  

2.6 Subpart:  
Contract Specifications for Options Contracts and Low Exercise Price Options on 
Stocks 

The following subpart contains contract specifications for Options Contracts on stocks of stock corporations 
(stock options) and low exercise price options on stocks of stock corporations (LEPOs). Depositary Receipts 
(Certificates representing shares) shall be regarded as shares. Annex B subsection 2.6. provides an overview 
on any tradeable stock options and LEPOs as well as the contract size (subsection 2.6.1), terms (subsection 
2.6.4) and price gradations (subsection 2.6.11). 

2.6.1 Subject Matter of Contract 

The Board of Management of the Eurex Exchanges shall determine the contract size of the relating product 
and shall notify all Exchange participation of any such decision. Subsection 2.6.10 shall remain unaffected.  

2.6.2 Call Option (Call) 

(1) The purchaser of a call option (Call) has the right to demand delivery of the shares underlying the 
contract at the stipulated exercise price.  

(2) The writer of a call shall be required,  

§ generally on the third Exchange day 

§ in case of Options contracts and LEPOs on stocks with group ID DE11 and DE12 assigned in 
Annex B on the second Exchange day 

§ in case of Options contracts and LEPOs on stocks with group ID FI11 assigned in Annex B on the 
fourth Exchange day  

 to deliver the underlying shares at the stipulated exercise price following the day on which the stock 
option or LEPO was exercised; this shall also apply if the exercise is first assigned to the writer on the 
Exchange day following the day of exercise. 

2.6.3 Put Option (Put) 

(1) The purchaser of a put option (put) has the right to deliver the shares underlying the contract at the 
stipulated exercise price. 

(2) The writer of a put shall be required, 

§ generally on the third Exchange day 

§ in case of Options contracts on stocks with group ID DE11 and DE12 assigned in Annex B on the 
second Exchange day 
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§ in case of Options contracts on stocks with group ID FI11 assigned in Annex B on the fourth 
Exchange day  

to pay the stipulated exercise price following exercise of the contract against delivery of the shares 
underlying the contract; this shall also apply if the exercise is first assigned to the writer on the 
Exchange day following the day of exercise. 

(3) Subsection 2.6.3 shall not apply to LEPOs. 

2.6.4 Term 

(1) Stock Options are generally available at the Eurex Exchanges for the following terms: 

§ 12 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) 

§ 24 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) and up to the next two succeeding half-year expiration days (June and December) 
thereafter 

§ 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).  

An additional term shall be available for Options contract on stocks with group ID NL11 assigned in 
Annex B: 

§ 60 months (old cycle)7: 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 
(January, April, July and October) as well as up to the next four yearly expiration days (October).  

Additional quarterly expiration days shall be available for options contracts on stocks with group ID 
ES11 assigned in Annex B: 

§ 60 months: up to and including the next, the second and the third succeeding expiration days and 
up to and including the next nine succeeding quarterly expiration days (March, June, September 
and December) and a following half-yearly expiration day (June, December) as well as up to the 
next two -yearly expiration days (December). 

The Board of Management of the Eurex Exchanges shall determine the terms for each stock option 
pursuant to paragraph (1).  
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(2) LEPOs with terms of up to and including the next expiration days and and including the next two 
succeeding quarterly expiration days (March, June, September, December) are available at the Eurex 
Exchanges. 

LEPOs on stocks with group ID NL11 assigned in Annex B with additional two terms including the 
next two succeeding quarterly expiration days (January, April, July and October) (old cycle)8.  

2.6.5 Last Trading Day 

(1) The last trading day of an option series shall be the last day on which such option series is available to 
Exchange Participants for trading and clearing through the EDP system of the Eurex Exchanges. 

(2) The last trading day of a stock option or LEPO shall be the third Friday of the relevant month; provided 
that such Friday is an Exchange day on which the trading of the respective contracts is not excluded 
due to special provisions by the Management Boards of the Eurex Exchanges (e.g. holiday regulations); 
otherwise it shall be the Exchange day preceding such day on which trading of the respective contracts 
is not excluded due to aforementioned provisions.  

If exercise in an option series pursuant to the provisions of subsection 2.6.12 paragraph (3) in case 
of Options contracts and LEPOs on stocks with group ID DE11 and DE12 assigned in Annex B is not 
possible on the day regulated in Clause 1 due to the adoption of a dividend resolution on such day, 
the last trading day of the respective contracts of this option series shall be the exchange day 
preceding such day on which the trading of the respective contracts is not excluded due to special 
provisions of the Management Boards of the Eurex Exchanges (e.g. holiday regulations). 

In case of Options contracts and LEPOs with group ID IT11 and IT12 assigned in Annex B the last 
trading day shall be  the day before the third Friday of the relevant month; provided that such day is 
an Exchange day on which the trading of the respective contracts is not excluded due to special 
provisions of the Management Boards of the Eurex Exchanges (e.g. holiday regulations); otherwise it 
shall be the Exchange day preceding such day on which trading of the respective contracts is not 
excluded due to aforementioned provisions. 

2.6.6 Expiration Day 

The expiration day of a stock option and a LEPO  shall generally be the Exchange day following the last 
trading day. 

If, in case of Options contracts and LEPOs on stocks with group ID DE11 and DE12 assigned in Annex B, 
the last trading day has been changed in accordance with the above rules (subsection 2.6.5 paragraph (2) 
sentence 2) due to the adoption of a dividend resolution, the expiration day shall be the second Exchange 
day following the last trading day. 
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2.6.7 Exercise Prices 

(1) Option series of Options contracts may generally have the following exercise prices: 

Exercise Price Intervals in EUR, CHF or USD for Terms … Exercise Prices (EP) in 
EUR/CHF/USD 

up to and including 
three months 

more than three up 
to and including 
twelve months 

more than twelve 
months 

EP ≤ 2.00  0.05  0.10  0.20 

2.00 < EP ≤ 4.00  0.10  0.20  0.40 

4.00 < EP ≤ 8.00  0.20  0.40  0.80 

8.00 < EP ≤ 20.00  0.50  1.00  2.00 

20.00 < EP ≤ 52.00  1.00  2.00  4.00 

52.00 < EP ≤ 100.00  2.00  4.00  8.00 

100.00 < EP ≤ 200.00  5.00 10.00 20.00 

200.00 < EP ≤ 400.00 10.00 20.00 40.00 

400.00 < EP  20.00 40.00 80.00 

 

(2) Options series of options contracts on stocks with group ID ES11 and ES12 assigned in Annex B may 
generally have the following exercise prices: 

Exercise Prices (EP) in EUR Exercise Price Intervals in EUR 

0.05 ≤ EP ≤ 0.95 0.05 

1.00 ≤ EP ≤ 4.90 0.10 

5.00 ≤ EP ≤ 9.75 0.25 

10.00 ≤ EP ≤ 19.50 0.50 

20.00 ≤ EP ≤ 49.00 1.00 

50.00 ≤ EP ≤ 98.00 2.00 
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Exercise Prices (EP) in EUR Exercise Price Intervals in EUR 

100.00 ≤ EP ≤ 195.00 5.00 

200.00 ≤ EP ≤ 390.00 10.00 

400.00 ≤ EP. 20.00 

(3) Options series of Options contracts on shares with group ID NL11 and NL12 assigned in Annex B may 
generally have the following exercise prices: 

Exercise Price Intervals in EUR for Terms … 

up to and including three months more than three up to and including twelve months 

Exercise Prices (EP) in 
EUR 

Exercise Prices 
Intervals in EUR 

Exercise Prices (EP) in 
EUR 

Exercise Prices Intervals 
in EUR 

EP ≤ 5.00  0.10 EP ≤ 4.80 0.20 

5.00 < EP ≤ 10.00  0.20 4.80 < EP ≤ 10.00 0.40 

10.00 < EP ≤ 25.00  0.50 10.00 < EP ≤ 26.00 1.00 

25.00 < EP ≤ 50.00  1.00 26.00 < EP ≤ 52.00 2.00 

50.00 < EP ≤ 100.00  2.00 52.00 < EP ≤ 100.00 4.00 

100.00 < EP ≤ 200.00  5.00 100.00 < EP ≤ 200.00 10.00 

200.00 < EP ≤ 400.00 10.00 200.00 < EP ≤ 400.00 20.00 

400.00 < EP  20.00 400.00 < EP 40.00 
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Exercise Price Intervals in EUR for terms ... 

of more than twelve months 

Exercise Prices (EP) in 
EUR 

Exercise Price 
Intervals in EUR 

EP ≤ 4.80 0.40 

4.80 < EP ≤ 9.60 0.80 

9.60 < EP ≤ 10.00 0.40 

10.00 < EP ≤ 24.00 2.00 

24.00 < EP ≤ 52.00 4.00 

52.00 < EP ≤ 96.00 8.00 

96.00 < EP ≤ 100.00 4.00 

100.00 < EP ≤ 200.00 20.00 

200.00 < EP ≤ 400.00 40.00 

400.00 < EP 80.00 

(4) The exercise price of a LEPO represents the smallest exercise price of an option series available in the 
EDP system of the Eurex Exchanges. 

2.6.8 Number of Exercise Prices upon Admission of Contracts 

(1) Upon implementation of the Options contracts, at least seven exercise prices are available for trading 
for each call and put for each maturity with terms of up to 24 months. Three of them are in-the-money, 
one is at-the-money and three are out-of-the-money. 

 Upon implementation of the Options contracts, at least five exercise prices are available for trading for 
each call and put for each maturity with terms of more than 24 months. Two of them are in-the-
money, one is at-the-money and two are out-of-the-money. 

(2) When introducing options contracts with group ID NL11 and NL12 assigned in Annex B, at least nine 
exercise prices are – in deviation to Paragraph (1) – available for trading for each call and put for each 
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maturity with terms of up to and including twelve months. Four of said twelve exercise prices are in-
the-money, one is at-the-money and four are out-of-the-money. 

When introducing options contracts with group ID NL11 and NL12 assigned in Annex B, at least 
seven exercise prices are – in deviation to Paragraph (1) – available for trading for each call and put 
for each maturity with terms of up to and including twelve months. Three of said twelve exercise prices 
are in-the-money, one is at-the-money and three are out-of-the-money. 

(3) Subsection 2.6.8 shall not apply to LEPOs. 

2.6.9 Introduction of New Option Series 

(1) Option series of stock options with new exercise prices shall be introduced for an existing expiration 
month no later than at the beginning of the Pre-Trading Period of a given Exchange day in the event 
that the minimum number of exercise prices specified pursuant to number 2.6.8 in-the-money, at-
the-money or out-of-the-money, based on the reference price (Chapter II, number 3.6.4 of the 
Clearing Conditions of Eurex Clearing AG) is no longer available.  

(2) A new option series of stock options shall generally not be introduced if it would expire in five or less 
Exchange days, unless market conditions make such introduction necessary. 

(3) Subsection 2.6.9 shall not apply to LEPOs. 

2.6.10 Alterations of Exercise Prices und Expiration Days  

The following subsection 2.6.10.1 shall generally determine the alterations of exercise prices und expiration 
days for all stock options. Any alteration of exercise prices as well as expiration days of options contracts on 
stocks with group ID CH11, and CH12 and 13 assigned in Annex B is determined in subsection 2.6.10.2. 
Any alteration of the exercise prices and the expiration days for LEPOs is determined in subsection 
2.6.10.2. 

2.6.10.1 Alterations of Contract Sizes, Exercise Prices und Expiration Days of Stock Options 

(1) Exercise prices shall basically not be adjusted upon the payment of any dividends. 

Dividends are also capital reductions by reduction of the nominal value of the shares if the company 
pays the amount of the reduction of the nominal value instead of a dividend or if the dividends are part 
of the regular dividends - as well as guaranteed cash compensations of subscription rights and other 
comparable rights offered instead of a dividend. 

(2) Additional distributions, in particular extraordinarily high dividends, bonuses or other cash 
distributions, or dividends which are not distributed within the scope of the regular dividend policy or 
which are declared as non-regular dividend by the company (e.g. special dividends, anniversary 
bonus) shall not be deemed to be dividends within the meaning of paragraph (1). In the event of 
such distributions, the respective stock options contracts shall be adjusted. The adjustments of such 
options contracts shall be carried out via the R-factor procedure.  The R-factor shall be calculated 
pursuant to a formula established by the Eurex Exchanges, such formula considering the amount of 
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the distribution. The adjustment of stock options contracts shall be carried out by multiplying the 
respective exercise price of the options contracts with the R-factor. In addition, the number of shares 
underlying the respective options contract shall be divided by the R-factor. Via application of the R-
factor procedure, the original value of the adjusted stock options contracts shall be maintained.  

For stock options with group ID RU11 assigned in Annex B, the following rules shall apply: 

- In case the announcement of a distribution is executed after the due date of the dividend (record 
date) only, the relevant options series shall immediately be suspended from trading. The 
adjustment of the options series shall be carried out with effectiveness as of the next trading day. 

- If a distribution is announced without indicating its amount and if such announcement cannot be 
expected before the record date, the relevant options series shall be suspended from trading on 
the record date. The adjustment of the options series shall be carried out on basis of the difference 
of the value of the volume-weighted average price of the underlying on the Exchange day before 
the record date and of the value on the record date. The adjustment shall become effective on the 
Exchange day after the record date. 

- If a distribution is announced without indicating its amount and if such announcement takes 
place after the record date only, the relevant options series shall immediately be suspended from 
trading. The adjustment of the options series shall be carried out on basis of the difference of the 
volume-weighted average price of the underlying on the Exchange day before the announcement 
and the day of announcement. The adjustment shall become effective on the Exchange day after 
the day of announcement of the distribution. 

When an option is exercised, the Eurex Exchanges will provide cash settlement for the fractional part of 
the new contract size. 

The amount of such cash settlement shall be determined on the basis of the difference between the 
reduced exercise price of the option and the reference price (Chapter II, number 3.6.4 of the Clearing 
Conditions of Eurex Clearing AG). 

(3) If subscription rights are granted, an adjustment of the relevant options contracts shall be carried out 
by way of the R-factor procedure described in Paragraph 2. 

When an option is exercised, the Eurex Exchanges will provide cash settlement for the fractional part of 
the new contract size. 

Paragraph (2) shall apply to for any cash settlement mutatis mutandis. 

(4) In the event of capital increases out of the company reserves (Gesellschaftsmitteln), the number of 
shares underlying the respective options contract will be increased proportionally to maintain the 
proportion of the share capital represented by these shares.  The adjustment of the relevant options 
contracts shall be carried out by way of the R-factor procedure described in Paragraph 2.  
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When an option is exercised, the Eurex Exchanges shall provide cash settlement for any fractional 
shares the new contract size may cover; in all other respects, shares and other fractional interests, if 
any, shall be delivered based on the new contract size. This shall also apply with respect to stock 
dividends and similar events.  

Paragraph (2) shall apply to such cash settlements mutatis mutandis. 

(5) In case of capital reductions, the exercise prices and the standard contract size of stock options 
contracts shall remain unchanged if the capital is reduced by decreasing the nominal value of the 
shares.  

If a reduction of capital is realized by a reduction of the nominal value of the shares in order to pay 
back the nominal capital to the shareholders, the adjustment of the relevant options contracts shall 
be carried out by way of the R-factor procedure described in Paragraph 2. provided that such capital 
reductions are accomplished independent of the payment of the dividend.  

If a reduction of capital is realized by redeeming or consolidating shares, the number of shares 
covered by a contract shall be reduced proportionally to the proportion of the reduction of the share 
capital. The exercise price of the respective options contracts shall be simultaneously increased to a 
value such that the original value of the options contracts remains unchanged. 

(6) In the event of stock splits, the exercise prices of stock options shall be reduced in proportion to the 
split rate. The contract size and / or the position size shall be modified in a ratio such that the option 
holder’s original position remains unchanged. 

(7) If shareholders are offered a conversion of shares in case of mergers or acquisitions, the options 
contracts will be adjusted, provided that the transaction has been effectively executed. A transaction 
is deemed executed effectively as soon as it is entered in the respective register (in case of merger) or 
in case the irrevocable result of an offer is announced by the acquiring company. The options 
contracts shall be adjusted with effect from the day on which the compensation specified in the 
conversion offer is available to the shareholders.  

 The options contracts of the target company can be adjusted provided that the compensation of the 
acquiring company specified in the conversion offer can be delivered via the central custodians or 
delivery locations recognised by Eurex Clearing AG, that derivatives can be traded on this underlying 
and that trading of the offered shares or of other rights on an Exchange determined by the Eurex 
Exchanges is possible. 

If the compensation exclusively consists of shares or shares plus a cash interest, the adjustment is 
carried out via the R-factor method. The shares underlying the contract shall be replaced by the 
shares offered in the conversion offer under consideration of the relevant conversion ratio. 

If the compensation is exclusively carried out in cash, the term of the option contract ends with effect 
from the date described in 2.6.10 paragraph 7 clause 3. Options contracts whose expiry date is after 
the close of trading shall be settled by their theoretically fair value. The same applies if the 
compensation consists of shares and cash compensation and if the cash interest exceeds a value of 
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67 % at the point of announcement of the offer; and if the prerequisites according to 2.6.10 
paragraph 7 clause 4 are not given. 

The theoretically fair value shall be determined in using the Cox-Ross Options model. The volatility 
which is defined for determination of the fair value, is the average value of the implied volatilities of 
the daily settlement prices on the ten trading days prior to announcement of the takeover bid. As an 
alternative, the Eurex Exchanges consult a group of at least five Exchange participants and determine 
the average implied vola on basis of the information obtained from these Exchange participants. 
Further information regarding calculation of the fair value is available in the Eurex User Manual 
System Overview and Information Manual.  

(8) If a corporate action within the meaning of the aforementioned provisions is exercised but not 
regulated or covered by the provisions, the Management Boards of the Eurex Exchanges will adjust 
the respective options in order to maintain the original contract value, to guarantee orderly market 
conditions and to ensure the clearing and settlement of the contracts. In case a corporate action is 
exercised which is not regulated by the provisions of Number 2.6.10.1 the Eurex Exchanges will also 
adopt a regulation which aligns to such provision. The Eurex Exchanges shall inform the Exchange 
Participants of the intended measures. 

(9) With exercise of stock options whose contract sizes have been adjusted in the course of a corporate 
action, the Eurex Exchanges make a cash compensation. With exercise, the cash compensation is 
always provided for the fractional part of the new contract size. The cash compensation is determined 
by the difference between the reduced exercise price of the option and the reference price (Chapter II, 
number 3.6.4 of the Clearing Conditions of Eurex Clearing AG). 

(10) Amendments to the contract sizes and exercise prices pursuant to paragraph 1 to 7 result in an  
introduction of new series according to Numbers 2.6.8 and 2.6.9. 

With corporate actions (paragraph 1 to 7) all orders and quotes listed in the order book in the 
respective options series will be deleted by the Eurex Exchanges. The Eurex Exchange inform all 
Exchange participants about an imminent cancellation. 

(11) Regarding stock options with group ID RU11 assigned in Annex B, the price of the underlying 
required for adjustment of the exercise prices shall generally be calculated with the help of the 
volume-weighted average price. 

2.6.10.2 Alterations of Exercise Prices and Expiration Days of LEPOs 

The provisions of subsection 2.6.10.1 with respect to alterations in the exercise prices and expiration days 
of Swiss stock options shall also apply to LEPO subject to the following:  

In the event of a corporate action, the exercise price for LEPO on Swiss stocks shall in any case remain 
unaffected.  To maintain the original contract value, the corporate action shall be taken account of by 
adjusting the contract size accordingly. 

2.6.11 Price Gradations 
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The price of a stock option or LEPO will generally be quoted with two or four decimal place. The smallest 
price change (Tick) shall be EUR 0.0005, EUR 0.01 or CHF 0.01 or USD 0.01. The Board of Management 
of the Eurex Exchanges shall determine the relevant decimal place and the smallest price change (Tick) and 
shall notify all Exchange participation of any such decision.  

2.6.12 Exercise 

(1) A stock option or LEPOs may be exercised by the purchaser on any Exchange day until the end of the 
Post-Trading Full Period (American style). The last day on which an option may be exercised shall 
generally be the last trading day (subsection 2.6.5). 

(2) In deviation of Number 2.1.3 Number 1 and 2.6.12, the owner of a stock option with group ID 
RU11 assigned in Annex B may only exercise them on the last trading day (Number 2.6.5) of this 
option series until the end of the post trading full period (European style). 

(3) This shall apply for Options contracts and LEPOs on stocks with group ID DE11 and DE12 assigned in 
Annex B except for the day preceding the ex-day. If a dividend resolution is passed on a day that is 
not an Exchange day, the options in question may not be exercised on the Exchange day preceding 
such day. 

[…] 
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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

        
ABB Ltd. - N. ABBN CH12 XVTX 100 60 0,01 CHF 
ACCOR S.A.  ACR FR11 XPAR 100 60 0,01 EUR 
Acerinox S.A. ACE ES11 XMAD 100 60 0,01 EUR 
ACS, Actividades de Construcción y Servicios S.A. OCI1 ES11 XMAD 100 60 0,01 EUR 
Actelion Ltd. - N. ATLN CH12 XVTX 50 24 0,01 CHF 
Adecco S.A. - N. ADEN CH12 XVTX 100 60 0,01 CHF 
adidas AG  ADS DE11 XETR 100 60 0,01 EUR 
AEGON N.V.  AEN NL11 XAMS 100 60 0,01 EUR 
Air France-KLM AFR FR11 XPAR 100 60 0,01 EUR 
Air Liquide S.A. AIR FR11 XPAR 100 60 0,01 EUR 
AIXTRON AG  AIX DE11 XETR 100 24 0,01 EUR 
Akzo Nobel N.V.  AKU NL11 XAMS 100 60 0,01 EUR 
ALCATEL-LUCENT S.A.  CGE FR11 XPAR 100 60 0,01 EUR 
Allianz SE      ALV DE11 XETR 10 60 0,01 EUR 
Alstom S.A.  AOM FR11 XPAR 100 60 0,01 EUR 
ARCANDOR AG  KAR DE11 XETR 100 24 0,01 EUR 
ArcelorMittal S.A.  ISPA FR11 XPAR 100 60 0,01 EUR 
ASML Holding N.V.  ASM NL11 XAMS 100 60 0,01 EUR 
Assicurazioni Generali S.p.A.  ASG5 IT11 XMIL 100 60 0,0005 EUR 
Atlantia S.p.A. AOP5 IT11 XMIL 500 24 0,0005 EUR 
Austrian Airlines AG  AUA AT11 XVIE 100 24 0,01 EUR 
AXA S.A AXA FR11 XPAR 100 60 0,01 EUR 
Bâloise Holding AG - N. BALN CH12 XVTX 100 60 0,01 CHF 
Banca Monte dei Paschi Siena MPI IT12 XMIL 1000 24 0,0005 EUR 
Banca Popolare di Milano BPM IT12 XMIL 500 24 0,0005 EUR 
Banco Bilbao Vizcaya Argentaria S.A. (BBVA)  BBVD ES11 XMAD 100 60 0,01 EUR 
Banco Popular Español S.A. POP ES11 XMAD 100 60 0,01 EUR 
Banco Populare BPV IT12 XMIL 500 24 0,0005 EUR 
Banco Santander S.A.  BSD2 ES11 XMAD 100 60 0,01 EUR 
BASF SE BAS DE11 XETR 100 60 0,01 EUR 
Bayer AG  BAY DE11 XETR 100 60 0,01 EUR 
BB Biotech AG      BIO CH11 XSWX 50 24 0,01 CHF 
Beiersdorf AG  BEI DE11 XETR 10 24 0,01 EUR 
BELGACOM S.A. BX7 BE11 XBRU 100 24 0,01 EUR 
BILFINGER BERGER AG GBF DE11 XETR 100 24 0,01 EUR 
BMW AG  BMW DE11 XETR 100 60 0,01 EUR 
BNP Paribas S.A.  BNP FR11 XPAR 100 60 0,01 EUR 
Bouygues S.A.  BYG FR11 XPAR 100 60 0,01 EUR 
bwin Interactive Entertainment AG      BWIN AT11 XVIE 100 24 0,01 EUR 
Cap Gemini S.A.  CGM FR11 XPAR 100 60 0,01 EUR 
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Carrefour S.A.  CAR FR11 XPAR 100 60 0,01 EUR 
Casino, Guichard-Perrachon S.A.  CAJ FR11 XPAR 100 60 0,01 EUR 
Celesio AG  CLS DE11 XETR 100 24 0,01 EUR 
Ciba Spezialitätenchemie Holding AG - N.  CIBN CH12 XVTX 10 60 0,01 CHF 
Clariant AG - N. CLN CH12 XVTX 100 60 0,01 CHF 
Commerzbank AG  CBK DE11 XETR 100 60 0,01 EUR 
Compagnie de Saint-Gobain S.A. GOB FR11 XPAR 100 60 0,01 EUR 
Compagnie Financière Richemont AG      CFR CH12 XVTX 100 60 0,01 CHF 
Conergy AG  CGY DE11 XETR 100 24 0,01 EUR 
Continental AG      CON DE11 XETR 100 60 0,01 EUR 
Corio N.V. CL6 NL11 XAMS 100 60 0,01 EUR 
Crédit Agricole S.A.  XCA FR11 XPAR 100 60 0,01 EUR 
Credit Suisse Group - N. CSGN CH12 XVTX 100 60 0,01 CHF 
DAIMLER AG  DCX DE11 XETR 100 60 0,01 EUR 
Delhaize Group S.A. DHZ BE11 XBRU 100 24 0,01 EUR 
Deutsche Bank AG DBK DE11 XETR 100 60 0,01 EUR 
Deutsche Börse AG  DB1 DE11 XETR 100 60 0,01 EUR 
Deutsche Lufthansa AG      LHA DE11 XETR 100 60 0,01 EUR 
Deutsche Post AG  DPW DE11 XETR 100 60 0,01 EUR 
Deutsche Postbank AG  DPB DE11 XETR 100 60 0,01 EUR 
Deutsche Telekom AG  DTE DE11 XETR 100 60 0,01 EUR 
DEXIA S.A.  DXB FR11 XPAR 100 60 0,01 EUR 
E.ON AG  EOA DE11 XETR 100 60 0,01 EUR 
Electricité de France (E.D.F.)      E2F FR11 XPAR 100 60 0,01 EUR 
Elisa Ojy  EIA FI11 XHEL 100 12 0,01 EUR 
ENEL S.p.A.  ENL5 IT11 XMIL 500 60 0,0005 EUR 
ENI S.p.A.  ENT5 IT11 XMIL 500 60 0,0005 EUR 

Ericsson AB     ERCB SE11 
SE12 

XSSE 500 60 0,01 EUR 

Erste Bank der oesterreichischen Sparkassen AG EBS AT11 XVIE 100 24 0,01 EUR 
Essilor International - Compagnie Générale 
d'Optique S.A. 

ESL FR11 XPAR 100 60 0,01 EUR 

European Aeronautic Defence and Space Co. EADS 
N.V.  

EAD FR11 XPAR 100 60 0,01 EUR 

Fiat S.p.A.  FIA5 IT11 XMIL 500 24 0,0005 EUR 
Finmeccanica SpA FMNB IT12 XMIL 500 24 0,0005 EUR 
Fortis N.V.     FO4 NL11 XAMS 100 60 0,01 EUR 
Fortum Ojy      FOT FI11 XHEL 100 12 0,01 EUR 
France Télécom      FTE FR11 XPAR 100 60 0,01 EUR 
FRAPORT AG FRA DE11 XETR 100 24 0,01 EUR 
freenet AG  MOB DE11 XETR 100 24 0,01 EUR 
Fresenius Medical Care AG & Co. KGaA      FME DE11 XETR 100 60 0,01 EUR 
Fresenius SE - Vz.    FRE3 DE11 XETR 50 24 0,01 EUR 
FUGRO N.V.  F3D NL11 XAMS 100 60 0,01 EUR 
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Gaz de France S.A.  GZF FR11 XPAR 100 60 0,01 EUR 
GEA Group AG      G1A DE11 XETR 100 24 0,01 EUR 
Geberit AG - N. GEBN CH12 XVTX 50 24 0,01 CHF 
Givaudan AG - N. GIVN CH12 XVTX 10 24 0,01 CHF 
Groupe Danone S.A. BSN FR11 XPAR 100 60 0,01 EUR 
Hannover Rückversicherung AG      HNR1 DE11 XETR 100 24 0,01 EUR 
Heineken N.V.  HNK NL11 XAMS 100 60 0,01 EUR 
Henkel KGaA - Vz. HEN3 DE11 XETR 100 60 0,01 EUR 
HOCHTIEF AG      HOT DE11 XETR 100 24 0,01 EUR 
Holcim Ltd. - N. HOLN CH12 XVTX 100 60 0,01 CHF 
Hypo Real Estate Holding AG      HRX DE11 XETR 100 60 0,01 EUR 
Hypo Real Estate Holding AG      DEP DE11 XETR 100 24 0,01 EUR 
Iberdrola S.A.  IBE ES11 XMAD 100 60 0,01 EUR 
Immoeast AG  IEA AT11 XVIE 100 24 0,01 EUR 
INBEV S.A. ITK BE11 XBRU 100 24 0,01 EUR 
Industria de Diseño Textil S.A. IXD ES11 XMAD 100 60 0,01 EUR 
Infineon Technologies AG IFX DE11 XETR 100 60 0,01 EUR 
ING Groep N.V.  INN NL11 XAMS 100 60 0,01 EUR 
Intercell AG ICL AT11 XVIE 100 24 0,01 EUR 
Intesa Sanpaolo S.p.A. PAO5 IT11 XMIL 500 60 0,0005 EUR 
Intesa Sanpaolo S.p.A. IES5 IT11 XMIL 1000 24 0,0005 EUR 
JSC MMC Norilsk Nickel      NNIA RU11 XLON 50 12 0,01 USD 
Julius Bär Holding AG - N. BAER CH12 XVTX 10 60 0,01 CHF 
K+S Aktiengesellschaft      SDF DE11 XETR 100 24 0,01 EUR 
KBC Groep N.V. KDB BE11 XBRU 100 24 0,01 EUR 
KLOECKNER + CO AG KCO DE11 XETR 100 24 0,01 EUR 
Kon. BAM groep  N.V. BGPA NL11 XAMS 100 60 0,01 EUR 
Koninklijke Ahold N.V.  AHO NL11 XAMS 100 60 0,01 EUR 
Koninklijke DSM N.V.  DSM NL11 XAMS 100 60 0,01 EUR 
Koninklijke KPN N.V.  KPN NL11 XAMS 100 60 0,01 EUR 
Koninklijke Philips Electronics N.V. PHI1 NL11 XAMS 100 60 0,01 EUR 
Kudelski S.A.  KUD CH12 XVTX 100 24 0,01 CHF 
Kühne & Nagel International AG - N.  KNIN CH12 XVTX 50 24 0,01 CHF 
Lafarge S.A.  CIL FR11 XPAR 100 60 0,01 EUR 
LANXESS AG  LXS DE11 XETR 100 24 0,01 EUR 
Linde AG      LIN DE11 XETR 100 60 0,01 EUR 
Logitech International S.A. - N. LOGN CH12 XVTX 100 24 0,01 CHF 
Lonza Group AG - N. LONN CH12 XVTX 100 24 0,01 CHF 
L'Oréal S.A.  LOR FR11 XPAR 100 60 0,01 EUR 
LVMH Moët Hennessy Louis Vuitton S.A. MOH FR11 XPAR 100 60 0,01 EUR 
MAN AG      MAN DE11 XETR 100 60 0,01 EUR 
Mediaset S.p.A.  MDS5 IT11 XMIL 1000 24 0,0005 EUR 
Mediobanca SpA ME9 IT12 XMIL 500 24 0,0005 EUR 
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Mediolanum SpA MUN IT12 XMIL 500 24 0,0005 EUR 
Merck KGaA      MRK DE11 XETR 100 60 0,01 EUR 
METRO AG      MEO DE11 XETR 100 60 0,01 EUR 
MLP AG MLP DE11 XETR 100 24 0,01 EUR 
Münchener Rückversicherungs-Gesellschaft AG  MUV2 DE11 XETR 10 60 0,01 EUR 
Neste Oil Corp Ojy NEF FI11 XHEL 100 12 0,01 EUR 
Nestlé S.A. - N. NESN CH12 XVTX 10 60 0,01 CHF 
Nobel Biocare Holding AG      NOBE CH12 XVTX 10 60 0,01 CHF 
Nokia Corp. Ojy NOA3 FI11 XHEL 100 60 0,01 EUR 

Nordea Bank AB      NDB SE11 
SE12 

XSSE 100 24 0,01 EUR 

Novartis AG - N. NOVN CH12 XVTX 100 60 0,01 CHF 
OAO GAZPROM      GAZ RU11 XLON 100 12 0,01 USD 
OAO LUKOIL Oil Company      LUK RU11 XLON 100 12 0,01 USD 
OAO Surgutneftegaz  SGN RU11 XLON 100 12 0,01 USD 
OC Oerlikon Corporation AG - N. OERL CH12 XVTX 10 24 0,01 CHF 
OMV AG      OMV AT11 XVIE 100 24 0,01 EUR 
OSJC Rosneft OJS1 RU11 XLON 100 12 0.01 USD 
Österreichische Elektrizitätswirtschafts AG 
[Verbundgesellschaft]  VER AT11 XVIE 100 24 0,01 EUR 

Österreichische Post AG  PST AT11 XVIE 100 24 0,01 EUR 
Parmalat SpA P4I IT12 XMIL 1000 24 0,0005 EUR 
Pernod-Ricard S.A.  PER FR11 XPAR 100 60 0,01 EUR 
Petroplus Holdings AG - N.  PPHN CH12 XVTX 100 24 0,01 CHF 
Peugeot S.A. PEU FR11 XPAR 100 60 0,01 EUR 
Porsche Automobil Holding SE      POR3 DE11 XETR 10 24 0,01 EUR 
PPR S.A.  PPX FR11 XPAR 100 60 0,01 EUR 
Premiere AG  PRE DE11 XETR 100 24 0,01 EUR 
Publicis Groupe S.A.  PU4 FR11 XPAR 100 60 0,01 EUR 
Q-CELLS AG  QCE DE11 XETR 100 24 0,01 EUR 
Qiagen N.V.  QIA DE11 XETR 100 24 0,01 EUR 
Raiffeisen International Bank-Holding AG      RIBH AT11 XVIE 100 24 0,01 EUR 
Randstad Holding N.V.  RSH NL11 XAMS 100 60 0,01 EUR 
Reed Elsevier N.V.  ELV NL11 XAMS 100 60 0,01 EUR 
Renault S.A.  RNL FR11 XPAR 100 60 0,01 EUR 
Repsol YPF S.A.  REP ES11 XMAD 100 60 0,01 EUR 
RHI AG  RHI AT11 XVIE 100 24 0,01 EUR 
Roche Holding AG      ROG CH12 XVTX 100 60 0,01 CHF 
Royal Dutch Shell PLC - A shares  ROY NL11 XAMS 100 60 0,01 EUR 
RWE AG RWE DE11 XETR 100 60 0,01 EUR 
Saipem SPE IT12 XMIL 500 24 0,0005 EUR 
Salzgitter AG      SZG DE11 XETR 100 24 0,01 EUR 
Sampo PLC SMPA FI11 XHEL 100 12 0,01 EUR 
Sanofi-Aventis S.A.  SNW FR11 XPAR 100 60 0,01 EUR 
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SAP AG  SAP DE11 XETR 50 60 0,01 EUR 
SBM Offshore N.V. SBMO NL11 XAMS 100 60 0,01 EUR 
Schneider Electric S.A.  SND FR11 XPAR 100 60 0,01 EUR 
Schweizerische Rückversicherungs-Gesellschaft AG 
- N. 

RUKN CH12 XVTX 10 60 0,01 CHF 

SGL CARBON AG  SGL DE11 XETR 100 24 0,01 EUR 
SGS S.A. - N. SGSN CH12 XVTX 10 24 0,01 CHF 
Siemens AG  SIE DE11 XETR 100 60 0,01 EUR 
Snam Rete Gas SNF IT12 XMIL 1000 24 0,0005 EUR 
Société Générale S.A.  SGE FR11 XPAR 100 60 0,01 EUR 
Sodexho S.A.  SJ7 FR11 XPAR 100 60 0,01 EUR 
SolarWorld AG      SWV DE11 XETR 10 24 0,01 EUR 
Sonova Holding AG - N. SOON CH11 XSWX 50 24 0,01 CHF 
STADA Arzneimittel AG SAZ DE11 XETR 100 24 0,01 EUR 
STMicroelectronics N.V. SGM FR11 XPAR 100 60 0,01 EUR 
STORA ENSO Ojy ENUR FI11 XHEL 100 12 0,01 EUR 
Strabag SE STR AT11 XVIE 100 24 0,01 EUR 
Suez S.A. LYO FR11 XPAR 100 60 0,01 EUR 
Sulzer AG - N. SUN CH11 XSWX 10 24 0,01 CHF 
Swatch Group AG, The UHR CH12 XVTX 10 60 0,01 CHF 
Swatch Group AG, The - N. UHRN CH11 XSWX 100 24 0,01 CHF 
Swiss Life Holding AG - N. SLHN CH12 XVTX 10 60 0,01 CHF 
Swisscom AG - N. SCMN CH12 XVTX 10 60 0,01 CHF 
Syngenta AG - N. SYNN CH12 XVTX 10 60 0,01 CHF 
Synthes Inc. SYST CH12 XVTX 10 60 0,01 CHF 
Telecom Italia S.p.A.   TQI5 IT11 XMIL 1000 60 0,0005 EUR 
Telecom Italia S.p.A. - RNC TQIR IT11 XMIL 1000 24 0,0005 EUR 
Telefónica S.A.  TNE5 ES11 XMAD 100 60 0,01 EUR 
Telekom Austria AG      TK1 AT11 XVIE 100 24 0,01 EUR 
Télévision Française 1 S.A. (TF1)  FSE FR11 XPAR 100 60 0,01 EUR 
TeliaSonera AB      TLSN FI11 XHEL 500 12 0,01 EUR 
THALES S.A.  CSF FR11 XPAR 100 60 0,01 EUR 
Thomson      TNM FR11 XPAR 100 60 0,01 EUR 
ThyssenKrupp AG TKA DE11 XETR 100 60 0,01 EUR 
Tietoenator Ojy      TTEB FI11 XHEL 100 12 0,01 EUR 
TNT N.V.  TNT NL11 XAMS 100 60 0,01 EUR 
TomTom N.V.  OEM NL11 XAMS 100 60 0,01 EUR 
TOTAL S.A.  TOTB FR11 XPAR 100 60 0,01 EUR 
TUI AG  TUI DE11 XETR 100 60 0,01 EUR 
UBI Banca BPD IT12 XMIL 500 24 0,0005 EUR 
UBS AG - N. UBSN CH12 XVTX 100 60 0,01 CHF 
UCB S.A. UNC BE11 XBRU 100 24 0,01 EUR 
Umicore S.A. NVJ BE11 XBRU 100 24 0,01 EUR 
Unibail-Rodamco SIIC UBL FR11 XPAR 100 60 0,01 EUR 
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UniCredito Italiano S.p.A.  CRI5 IT11 XMIL 1000 60 0,0005 EUR 
Unilever N.V.  UNI NL11 XAMS 100 60 0,01 EUR 
United Internet AG  UTDI DE11 XETR 100 24 0,01 EUR 
UPM Kymmene Corp. RPL FI11 XHEL 100 12 0,01 EUR 
USG PEOPLE N.V. UQU NL11 XAMS 100 60 0,01 EUR 
Vallourec S.A. VAC FR11 XPAR 100 60 0,01 EUR 
Van der Moolen Holding N.V.  VMH NL11 XAMS 100 60 0,01 EUR 
Vedior N.V.  VED NL11 XAMS 100 60 0,01 EUR 
Veolia Environnement S.A.  VVD FR11 XPAR 100 60 0,01 EUR 
VINCI S.A.  SQU FR11 XPAR 100 60 0,01 EUR 
Vivendi S.A.  VVU FR11 XPAR 100 60 0,01 EUR 
voestalpine AG      VOE AT11 XVIE 100 24 0,01 EUR 
VW AG VOW DE11 XETR 100 60 0,01 EUR 
WACKER CHEMIE AG WCH DE11 XETR 100 24 0,01 EUR 
Wereldhave N.V. WER NL11 XAMS 100 60 0,01 EUR 
Wiener Städtische Versicherung AG  WST AT11 XVIE 100 24 0,01 EUR 
Wienerberger AG      WIE AT11 XVIE 100 24 0,01 EUR 
Wolters Kluwer N.V. WOS NL11 XAMS 100 60 0,01 EUR 
Zurich Financial Services AG - N. ZURN CH12 XVTX 10 60 0,01 CHF 

 

* 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 others, serve the purpose of determining a market place for the price of the share 
underlying the contract. 

 

Group ID Relevant Cash Market ID of Cash Market 

AT11, AT12 Electronic Trading System of the Wiener Börse XVIE 
BE11, BE12 Electronic Trading System of the NYSE Euronext Brussels XBRU 
CH11, CH13 Electronic Trading System of the SWX Stock Exchange XSWX 
CH12 Electronic Trading System virt-x XVTX 
DE11, DE12, 
US 11 

Electronic Trading System of the Frankfurter Wertpapierbörse XETR 

ES11, ES12 Electronic Trading System of the Bolsa de Madrid XMAD 
FI1101 Electronic Trading System of the OMX - Helsinki Stock Exchange XHEL 
FR11, FR12 Electronic Trading System of the NYSE Euronext Paris XPAR 
RU11 Electronic Trading System of the London Stock Exchange XLON 
IT11, IT12 Electronic Trading System of the Borsa Italiana XMIL 
NL11, NL12 Electronic Trading System of the NYSE Euronext Amsterdam XAMS 
SE11, SE12 Electronic Trading System of the r OMX - Stockholm Stock Exchange XSSE 
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Annex C in relation to Contract Specifications: 

[…] 

Options contracts and Low Exercise Price Options on Shares of Stock Corporations 

 

Product  Pre-Trading-
Period 

Continuous 
Trading 

Post-Trading 
Full-Period 

OTC Block 
Trading 

Last Trading Day 

Options contracts/ 
LEPOs on shares with 
group ID assigned 
pursuant to Annex B 

          
Trading 
until 

Exercise 
until 

BE11, BE12, NL11, 
NL12  07:30-08:53 08:53-17:33 17:33-20:00 09:00-19:00 17:33 20:00 

FI11, SE11, SE12  07:30-08:52 08:52-17:32 17:32-20:00 09:00-19:00 17:32 20:00 

ES11, ES12  07:30-08:50 08:50-17:35 17:35-20:00 09:00-19:00 17:35 20:00 

FR11, FR12  07:30-08:54 08:54-17:34 17:34-20:00 09:00-19:00 17:34 20:00 

AT11, AT12  07:30-09:05 09:05-17:36 17:36-20:00 09:15-19:00 17:36 20:00 

DE11, DE12  07:30-08:51 08:51-17:31 17:31-20:00 09:00-19:00 17:31 20:00 

IT11, IT12  07:30-08:50 08:50-17:35 17:35-20:00 09:00-19:00 17:35 20:00 

CH11, CH12, CH13  07:30-08:52 08:52-17:20 17:20-20:00 09:00-19:00 17:20 20:00 

US11  07:30-08:53 08:53-17:33 17:33-20:00 09:00-19:00 17:33 20:00 

RU11  07:30-09:50 09:50-16:30 16:30-20:00* 10:00-
19:00** 16:30 17:40 

 

* on the last trading day 16:30-17:40 

** on the last trading day 16:30-17:00 

All times in CET 

[…] 


