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

AMENDMENTS ARE MARKED AS FOLLOWS: 

INSERTIONS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

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

1. Part: 
Contract Specifications for Futures Contracts 

[…] 
 

1.2 Subpart 
Contract Specifications for Fixed Income Futures Contracts 
The following subpart contains contract specifications for futures contracts on notional 
debt securities of the Federal Republic of Germany with different terms (Euro Schatz 
Futures, Euro Bobl Futures, Euro Bund Futures und Euro Buxl® Futures), Futures 
contracts on notional  debt securities of the Republic of Italy (Buoni del Tesoro 
Polienali) with different terms (Short-term Euro-BTP-Futures, Mid-term Euro-BTP-
Futures, Euro-BTP-Futures) as well as Futures contracts on long term notional debt 
securities of the Republic of France (Euro OAT Futures; OAT: Obligations Assimilables 
du Trésor), which are hereafter referred to as “Euro Fixed Income Futures” and futures 
contracts on a long term national bond of the Swiss Confederation (CONF Futures). 

1.2.1 Subject Matter of Contract 

(1) A Euro Fixed Income Futures is a futures contract on a notional debt security of 
the Federal Republic of Germany 
1.§ with a term of 1.75 to 2.25 years and an original term of no longer than 

eleven years as well as and a coupon of 6% (Euro Schatz Futures),  
§ with a term of 4.5 to 5.5 years and an original term of no longer than eleven 

years as well as and a coupon of 6% (Euro Bobl Futures),  
2.§ with term of 8.5 to 10.5 years and an original term of no longer than eleven 

years as well as and a coupon of 6% (Euro Bund Futures), 
3.§ with a term of 24 to 35 years and a coupon of 4% (Euro Buxl® Futures) 

or a futures contract on a notional debt security of the Republic of Italy 
4.§ with a term of 8.5 to 11 years and an original term of no longer than 16 

years and a coupon of 6% (Euro BTP Futures), 
5.§ with a term of 4.5 to 6 years and an original term of no longer than 16 years 

and a coupon of 6% (Mid-term Euro BTP Futures), 
6.§ with a term of 2 to 3.25 years and a coupon of  6% (Short-term Euro BTP 

Futures) 
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 or a futures contract on a notional debt security of the Republic of France 
7.§ with a term of 8.5 to 10.5 years and an original term of no longer than 17 

years and a coupon of 6% (Euro OAT Futures). 

 The par value of any such contract is EUR 100,000. 

(2) A CONF future is a futures contract on a national bond of the Swiss 
Confederation with a remaining term of 8 to 13 years and an interest rate of 6%. 
The par value of any such contract is CHF 100,000. 

[…] 

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

CHANGES ARE MARKED AS FOLLOWS:  

ADDITIONS 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 
** 

[… ]       

Abertis Infraestructuras S.A.     ABEJ ES01 XMAD 100 0.0001 EUR 

Admiral Group PLC  FLNG GB01 XLON 1000 0.0001 GBX 

Azimut Holding S.p.. HDBG IT01 XMIL 1000 0.0001 EUR 

Banque Cantonale Vaudoise BCVF CH01 XSWX 100 0.0001 CHF 

Bechtle AG BC8F DE01 XETR 100 0.0001 EUR 

Bilfinger Berger AG      GBFG DE01 XETR 100 0.0001 EUR 

Brisa - Auto-Estradas de 

Portugal S.A.  

BRQF PT01 XLIS 100 0.0001 EUR 

centrotherm photovoltaics AG CTNG DE01 XETR 100 0.0001 EUR 

Cimpor - Cimentos de Portugal 

S.G.P.S. S.A. 

CPVG PT01 XLIS 100 0.0001 EUR 

Ebro Foods S.A.  AZUI ES01 XMAD 100 0.0001 EUR 
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Futures on Shares of Product 
ID 

Group ID* Cash 
Market-ID* 

Contract  
Size 

Minimum 
Price 
Change 

Currency 
** 

Edison S.p.A. EDNF IT01 XMIL 1000 0.0001 EUR 

ElringKlinger AG ZILF DE01 XETR 100 0.0001 EUR 

Eurazeo S.A. RFXG FR01 XPAR 100 0.0001 EUR 

GlaxoSmithKline PLC      GSKF GB01 XLON 1000 0.0001 GBX 

Hermes International S.A. HMIG FR01 XPAR 100 0.0001 EUR 

Hugo Boss AG St. BOSG DE01 XETR 100 0.0001 EUR 

Icade S.A ICAF FR01 XPAR 100 0.0001 EUR 

International Power PLC IPRF GB01 XLON 1000 0.0001 GBX 

LogicaCMG PLC LOQF GB01 XLON 1000 0.0001 GBX 

Pfleiderer AG PFLF DE01 XETR  100 0.0001 EUR 

SAP AG SAPH DE01 XETR 100 0.0001 EUR 

Schoeller-Bleckmann AG  SBOF AT01 XVIE 100 0.0001 EUR 

Synthes Inc. SYSG CH01 XVTX 100 0.0001 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 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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