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Part:
Contract Specifications for Futures Contracts

Subpart: Contract Specifications for Index Total Return Futures
Contracts

[..]

Obligation for Performance

After the close of trading in the contract, the seller of an Index Total Return Futures
Contract shall pay in cash any difference between the agreed price and the higher final
settlement price (Chapter Il Part 2 Number 2.2322.3 of the Clearing Conditions of
Eurex Clearing AG). The purchaser shall pay in cash any difference between the
agreed price and the lower final settlement price.

Term

For Index Total Return Futures Contracts on EURO STOXX 50° (Product ID: TESX),
terms to 9 years and 11 months expiring on the final settlement day

(subsection 1.2322.4 Paragraph 2) ef-up to and including the next, twenty-one
succeeding quarter-end months (March, June, September, December) as well as up to
the next five succeeding year--end months (December) are available for trading at the
Eurex Exchanges.

Last Trading Day, Final Settlement Day, Close of Trading

(1) The last trading day of the Index Total Return Futures Contracts shall generally be
the trading day immediately preceding the final settlement day provided that such
day is a trading day at the Eurex Exchanges; otherwise, it shall be the trading day
immediately preceding such day.

(2) The final settlement day of the Index Total Return Futures Contracts is generally
the third Friday of the expiration month provided that such day is a trading day at
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the Eurex Exchanges; otherwise, it shall be the trading day immediately preceding
such day.

(3) For Index Total Return Futures Contracts on EURO STOXX 50® (Product ID:
TESX) close of trading on the last trading day shall be at 17:25 p.m. CET.

Trading Conventions
Exchange Trading

Index Total Return Futures Contracts are traded in Total Return Spread (“TRF
Spread”). The TRF Spread is an annualised rate expressed in basis points. The TRF
Spread represents the spread financing leg (positive or negative) over a Funding Rate
(as defined in Number 1.2322.6.3). Trade matching will occur in TRF spread and all
subsequent calculations will be performed by the Eurex Exchanges.

Subsequent to trade matching the TRF Spread shall be used in conjunction with both
the applicable index level and the time to maturity to calculate a Traded Basis in index
points.

The Traded Basis shall be used in conjunction with Accrued Distributions and Accrued
Funding to calculate the Traded Futures Price in index points.

The Traded Basis shall be calculated according to Number 1.2322.8.1, Accrued
Distributions and Accrued Funding according to Number 1.2322.8.2 and Traded
Futures Price according to Number 1.2322.8.3.

Days to Maturity, Funding Days

The Index Total Return Futures Contracts shall incorporate the days to maturity within
the calculation of time to maturity (according to Number 1.2322.6.4). In relation to the
calculation of the days to maturity the following shall be applicable:

Days to maturity(t) = [expiry date + x settlement days] — [t + x settlement days]
Where:
t = current trading day

The Index Total Return Futures Contracts shall also incorporate the number of Funding
Days within the calculation. The following calculation of the Funding Days shall be
applicable (“Funding Days”):

Funding Days(t) = [t + x settlement days] — [(t -1)+ x settlement days]

Where:
t = current trading day

t-1 = trading day immediately preceding current trading day

»  For Index Total Return Futures Contracts on EURO STOXX 50° (Product ID:
TESX) days to maturity and Funding Days expressed as actual number of days
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are based on the settlement days of the underlying component equities (i.e. on a
t+2 settlement basis), therefore:

Settlement day means any day on which TARGET2 (the Trans-European Automated Real-
time Gross Settlement Express Transfer system) is open for the settlement of payments in
Euro

x settlement days = 2 settlement days

For the avoidance of doubt, all terms used in this subpart are only applicable to
Index Total Return Futures Contracts.

Conversion Parameters and Prices

[...]Daily Settlement Price

[.]
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1.22.9.2

The daily settlement price of Index Total Return Futures Contracts is calculated in
index points using the same methodology described in 1.23.8.1 and 1.23.8.3 for Trade
at Index Close (TAIC) above. Instead of traded TRF Spread a Daily Settlement TRF
Spread shall be determined and used with both the applicable index level and the time
to maturity to calculate a Settlement Basis (as defined in Chapter Il Part 2 Number
2.2322.2 of the Clearing Conditions of Eurex Clearing AG) in index points. The
Settlement Basis shall be used in conjunction with Accrued Distributions and Accrued
Funding to calculate the daily settlement price in index points.

Market Disruption

Market Disruption Calculation of Input Parameters

(1) Disruptions effecting the parameters required for the pricing calculation may lead
to a market disruption event as stipulated in Number 1.2322.9.1. The following
methodology regarding the calculation of input parameters leading to a market
disruption shall apply:

For Index Total Return Futures Contracts in order to calculate both the Traded
Futures Price for Trade at Index Close (TAIC) and the daily settlement price on
trading day (t) the following input parameters are required:
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