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

AMENDMENTS ARE MARKED AS FOLLOWS: 

INSERTIONS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

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

[…] 

3. Part: Contracts Off-Book 

[…] 

3.2 Subpart: 
Contracts Admitted for Off-Book Trading  

The following Futures and Options Contracts admitted for trading at Eurex Deutschland 

or Eurex Zürich may be entered using the Eurex T7 Entry Service for the trade types 

specified below.  

3.2.1  Block trades 

[…] 

Product Minimum number of contracts traded 

Standard 

Additional 

contract versions 

Y/N 

 

Options on Fixed Income Futures   

Options Contracts on Euro Bobl Futures (OGBM) Y  200250 

Options Contracts on Euro Bund Futures (OGBL, 

OGB1, OGB2, OGB3, OGB4 and OGB5) 

Y 
 100 

Options Contracts on Euro Schatz Futures (OGBS) Y  3001250  

Options Contracts on a Euro OAT Future (OOAT) Y  500 
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Product Minimum number of contracts traded 

Standard 

Additional 

contract versions 

Y/N 

 

Options Contracts on a Euro-BTP Future (OBTP) Y  100 

Options on Money Market Futures   

Options Contracts on Three-Month EURIBOR 

Futures (OEU3) 

N 
50  1025 

[…] 

 

3.2.2 Exchange for Physicals for Financials (“EFP_F”) 

The following Interest Rate Futures are admitted: 

 

Product Minimum number 

of contracts traded 

Futures Contracts on a euro-denominated interest rate swap with a 2-year 

term (“FSWS Future”) 

50 

Futures Contracts on a euro-denominated interest rate swap with a 5-year 

term (“FSWM Future”) 

50 

Futures Contracts on a euro-denominated interest rate swap with a 10-year 

term (“FSWL Future”) 

50 

Futures Contracts on a euro-denominated interest rate swap with a 30-year 

term (“FSWX Future”) 

50 

Futures Contracts on the interest rate for three-month cash deposits in Euro 

(Three-Month EURIBOR Futures; FEU3) 

 

Futures Contracts on the average of all effective interest rates for overnight 

inter-bank deposits over a period of time determined by the Eurex 

Exchanges, EONIA (EONIA Futures) (FEO1) 

 

Futures Contracts on the EUR Secured Funding futures contract on the 

average of all interest rates over a period of time determined by the Eurex 

Exchanges for the STOXX GC Pooling EUR Deferred Funding Rate (FLIC) 
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Futures Contracts on a notional debt security of the Federal Republic of 

Germany with an extra long term (Euro Buxl® Futures; “FGBX Future”) 

50 

Futures Contracts on a notional debt security of the Federal Republic of 

Germany with a long term (Euro Bund Futures; “FGBL Future”) 

50 

Futures Contracts on a notional debt security of the Federal Republic of 

Germany with a medium term (Euro Bobl Futures; “FGBM Future”) 

50 

Futures Contracts on a notional debt security of the Federal Republic of 

Germany with a short term (Euro Schatz Futures; “FGBS Future”) 

50 

Futures Contracts on a notional debt security of the Republic of France with 

a long term (Euro OAT Futures; “FOAT Futures”) 

50 

Futures Contracts on a notional debt security of the Republic of France with 

a medium term (Mid-Term Euro OAT Futures; “FOAM Futures”) 

50 

Futures Contracts on a notional debt security of the Republic of Italy with a 

long term (Euro BTP Futures; “FBTP Futures”) 

50 

Futures Contracts on a notional debt security of the Republic of Italy with a 

medium term (Mid-Term Euro BTP Futures; “FBTM Futures”) 

50 

Futures Contracts on a notional debt security of the Republic of Italy with a 

short term (Short-Term Euro BTP Futures; “FBTS Futures”) 

50 

Futures Contracts on a notional debt security of the Kingdom of Spain with 

a long term (Euro BONO Futures; “FBON Futures”) 

50 

Futures Contracts on a notional bond of the Swiss Confederation with a 

long term (“CONF Futures”; CONF) 

50 

Futures Contracts on the interest rate for three-month cash deposits in Euro 

(“FEU3 Future”) 

10 

Futures Contracts on the average of all effective interest rates for overnight 

inter-bank deposits over a period of time determined by the Eurex 

Exchanges, EONIA (EONIA Futures) (“FEO1 Future”) 

10 

Futures Contracts on the EUR Secured Funding futures contract on the 

average of all interest rates over a period of time determined by the Eurex 

Exchanges for the STOXX GC Pooling EUR Deferred Funding Rate (“FLIC 

Future”) 

10 

 

The number of Futures Contracts traded including their additional contract versions may not be 

below the defined minimum number of contracts to be traded. 

[…] 

 

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


